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ANNOTATION 


THIS book is concerned with foundations of the general 
theory of generalized analytic functions and some appli- 
cations to problems of differential geometry and theory of 
shells. 

The book is intended for students of advanced courses 
of the mechanico-mathematical faculties, postgraduates, 
and likewise for research workers. 


FOREWORD 


TRADITIONAL applications of the classical theory of 
analytic functions are mainly connected with the topics 
of analysis or its applications based either on the Cauchy- 
Riemann system of equations or on equations the solu- 
tions of which can comparatively simply be represented 
by solutions of the Cauchy—Riemann system. An example 
is provided by the equations of plane hydrodynamics or 
of the plane theory of elasticity. Recently, however, the 
sphere of applications of the theory of analytic functions 
has been considerably extended. In particular, it also 
enters into the general theory of elliptic equations. Natu- 
rally investigations in this direction were originally con- 
cerned with equations with analytic coefficients. In recent 
years, however, they have been generalized to equations 
with non-analytic coefficients and the results thus ob- 
tained make possible a significant development of the 
classical theory of analytic functions and its applications. 
These generalizations concern a class of functions which 
contain families of solutions of a very wide class of elliptic 
systems of differential equations of the first order with 
two independent variables, and even some functions not 
differentiable in the ordinary sense. In this class which 
even contains functions non-differentiable in the ordinary 
sense, a number of fundamental topological properties of 
analytic functions of one complex variable are preserved 
(the uniqueness theorem, principle of the argument, etc.). 
Moreover, such analytic facts as the Taylor and Laurent 
expansions, the Cauchy integral formula, etc. remain valid. 
In view of these circumstances the functions under con- 
sideration in this book are called generalized analytic 
functions. 

The first part of the book is concerned with various 
problems of the general theory of generalized analytic 


xxviii GENERALIZED ANALYTIC FUNCTIONS 


functions. The exposition includes not only the foun- 
dations of the theory but also a fairly wide range of 
boundary value problems. Our considerations are based 
on a number of relationships and formulae which connect 
the families of solutions of the systems of differential 
equations under consideration with the class of analytic 
functions of one complex variable. These basic relationships 
and formulae constitute the foundations of the entire 
theory; they make it possible to reduce investigations to 
the classical theory of analytic functions. It should be 
observed that the above results constitute a further 
natural development of the previous investigations on 
equations with analytic coefficients. Just as in the analytic 
case the integral representations of solutions contain ker- 
nels which depend on the coefficients of the equation. 
The constructions carried out make use of integral equa- 
tions (over the complex domain) the properties of which 
are similar to those of equations of Volterra type employed 
in the analytic case. 

The power and value of any mathematical theory is 
most clearly revealed in comparing its results with the 
actual object of investigation. This connection makes it 
possible to supply the theory with a definite content, 
and moreover, to determine the course of its development. 
If the results of a theory enable us to extend considerably 
the range of its applications this fact is a sign of the 
vitality of the theory. In this respect the possibilities of 
the theory of generalized analytic functions are very 
large. It is intimately connected with many branches of 
analysis, geometry and mechanics (quasi-conformal mapp- 
ings, theory of surfaces, theory of shells, gas dynamics, etc.). 

For instance, the new analytic structure makes possible 
a considerable extension and profound investigation of 
geometric and mechanical problems arising in connection 
with infinitesimal bendings of surfaces of positive curva- 
ture and equilibrium membrane states of stress of convex 
shells. These problems are to a large extent considered 
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in the second part of the book; the considerations led to 
a number of new results and, moreover, revealed the 
geometric and mechanical nature of the generalized 
analytic functions. 

Unfortunately, it was not possible within the bounds 
of this book to present a sufficient exposition of many 
other important applications of the theory of generalized 
analytic functions. For instance applications to the 
problems of quasi-conformal mappings have been dealt 
with only very roughly; in this connection important 
results were recently obtained by Bojarski [11]. Also, 
some applications to non-linear problems are indicated. 
Notwithstanding the fact that our reasoning is mainly 


based on linear differential equations, the results obtained 
can be employed in an investigation of properties of 
non-linear elliptic equations. 

It should be observed that the book contains many 
results of the author and his collaborators published here 
for the first time. In addition, it should be noted that 
the appendix to Chapter IV was written by B. V. Bojarski. 

In the preparation of the manuscript great help was 
given to the author by V. S. Vinogradov, L. S. Klabukova, 
Sun Che-shen and Ten En Cher. All the figures were 
prepared by Y. P. Krivenkov. A. V. Bitsadse, B. V. Bojar- 
ski, I. I. Daniluk and E. G. Posnyak read the completed 
manuscript of the book and the author is obliged to them 
for many valuable suggestions. The author is sincerely 
grateful to all those mentioned above. 


I. VEKUA 


PART ONE 


FOUNDATIONS OF THE GENERAL THEORY 
OF GENERALIZED ANALYTIC FUNCTIONS 
AND BOUNDARY VALUE PROBLEMS 


In THIS part of the book the main attention will be devoted 
to the construction of the general theory of complex 
functions w(z) of the point z = #++y, which satisfy an 
equation of the form 


D= -= 1/22 
ðw -+ Aw + B0 = F (= 5(5+ tg). (1.1) 


This equation constitutes the complex form of the system 
of real equations 
ay tates, Tet gg tut dems. (1.2) 
The latter system is the canonical form of a more general 
elliptic system of equations (Ch. II, §7). A very wide 
class of partial differential equations of the second order 
can be reduced to a system of the form (1.2) (Ch. III, §9). 
In the subsequent investigations we shall assume that 
the coefficients A and B and the free term F of the equa- 
tion (1.1) are summable functions in a power p > 2, in 
the domain under consideration. This extension of the 
class of the investigated equations is expedient not only 
for purely theoretical reasons; it will frequently be ob- 
served below that it is also justified from the point of 
view of practical applicability. 
A theory of such equations cannot, however, be 
established by the usual classical methods. To this end 
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we have to make use of methods requiring a knowledge 
of the theory of Lebesgue integral, functional analysis, 
ete. Accordingly Chapter I, which is of auxiliary character, 
deals with various classes of functions and function 
spaces, and contains an investigation of properties of 
some special operators. It should also be observed that 
for an understanding of the present treatment it is suf- 
ficient to possess a knowledge of the relevant topics of 
a university programme. 

Chapter IT is mainly devoted to the justification of the 
possibility of global reduction to the canonical form of 
the positive quadratic form 


a(x, y)da+ 2b(x2, y)dxedy+e(x, y)dy’. (1.3) 


The investigation of this problem is carried out by means 
of the method indicated earlier by the author, [14c], 
and based on an application of the simplest two-dimen- 
sional singular integral equation. Let us observe that in 
the examination of this integral equation it is essential 
to base on an important theorem of Zygmund—Calderon, 
[36a, b], concerning the properties of a singular integral 
in the sense of the Cauchy principal value (Ch. I, §9.2). 
This chapter contains the fundamental theorem stating 
that if a, b and ¢ are bounded and measurable (in the plane), 
and satisfy everywhere the condition of rigorous positi- 
veness of the form ac—b? > A> 0, then there exists 
a transformation 


w= a2(&,n), y=y(é,n), 


establishing a one-to-one continuous mapping of the plane 
z = æ + iy onto the plane € = + iņ, such that the quadratic 
form (1.3) is then reduced to the canonical form 


A(d?+dr?), AAO. 


The latter result is of an auxiliary character. First, it 
is employed in the proof of the possibility of a reduction 
to the canonical form of an elliptic equation of the second 
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order, and also of a system of elliptic equations; secondly 
it is used in solving the geometric problems of constructing 
on surfaces the isometric and isometric—conjugate nets 
of lines. The latter results are basically made use of in 
the second part of the book concerned with geometric 
and mechanical problems of infinitesimal bendings of 
surfaces, and the membrane theory of shells. It should 
also be observed that the method of investigation em- 
ployed in this problem opens new possibilities in the 
theory of quasi-conformal mappings [11d]. 

Chapters III and IV, constituting together the principal 
part of the book, are in the main an exposition of author’s 
work [14a], which has been in many cases supplemented 
and revised. We have taken into account here recent 
results of Soviet and foreign mathematicians, including 
the important investigations of L. Bers [5a, b, c]. 

Chapter III contains an account of the general pro- 
perties of solutions of equations of the form (1.1). In 
Chapter IV we investigate various boundary value prob- 
lems for equations of elliptic type, the principal attention 
being given to a thorough investigation of the boundary 
value problem for the system of equations (1.2) with 
boundary conditions of the form 


au+po=y. (1.4) 


We shall not give here a more detailed exposition of 
the contents of the chapters of this part of the book. In 
fact there is no need of this, since the Contents of the 
book contains a fairly complete list of almost all important 
problems, and secondly, with few exceptions, every 
chapter and every paragraph are preceded by an intro- 
duction which presents a short description of the contents 
of the corresponding section. 


CHAPTER I 


SOME CLASSES OF FUNCTIONS 
AND OPERATORS 


§1. Classes of functions and functional spaces 


In this paragraph we shall consider some classes of 
functions and functional spaces which will frequently be 
used henceforth. We shall confine ourselves to the con- 
sideration of functions of two independent variables. 


1.1. Let C(G) be a set of continuous functions * of the 
point z = x -+ iy in a closed domain G@. If the norm of an 
element f of the set C(G) be defined according to the 
formula E 

C(f, @) = C (f) = mesio] (1.1) 

Ze 
we have a complete normed space of the Banach type. 
It is important to note the following property of the 
space O (Q): if f, g « O(G), then the product fg e C(G), and 


C(fg) < O(f) O(g). 


It should be observed that in the present work we shall 
employ a somewhat unusual notation for the norm of an 
element of the space of the Banach type, namely if æ is 
an element of the space X, then the norm of the element a is 
denoted by X(x). Sometimes we shall also write X (x) = 
= |lallx. 

Let a function f(z) and its partial derivatives up to the 
mth order be continuous in a domain G. The set of these 
functions will be denoted by 0"(@). It constitutes a linear 


* Henceforth, unless otherwise stated, we shall consider func- 
tions assuming, in general, complex values. 


3* 
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manifold over the field of complex numbers. If f and its 
partial derivatives up to the mth order are continuous 
in a closed domain G, then we shall write f « O"'(@). It 
is necessary to note that at a boundary point 2, the deriva- 
tives are defined as the limits of the corresponding deriva- 
tives inside the domain, i.e. 


ak+tf\ |. kt lf _ 
(rap), Baran (HE= O11, -), 


If the norm of an element f of the set O"(G) is defined 
according to the formula 


ony, a =en- SY ofat d), (1.2) 


=0 l=0 


we have a complete Banach type space. 
Obviously, if f and g « O"(G), then fg « C"(G), and 


O™(fg) < C”) C"(g) . 


We shall set C° = C. 
Let f(z) satisfy the following condition on the closed 
set G 
If (#1) —f(@2)| <Hla—#[*, O<a<1, (1.3) 


where z, and 2, are arbitrary points of G; H and a are 
positive constants independent of the choice of the points 2, 
and z,. The lower bound of the numbers H satisfying the 
inequality (1.3) will be denoted by H(f) [or H(f, a), or 
else by H(f, a, G)] and called the Hélder constant of the 
function f. Evidently, 

H(f) = Hf, a,@) = sup EH, 


Zis zoe EA — 2| 
Fia) — Ell <Ha, O<a<1. (1.4) 


Obviously, in the last inequality, the constant H (f) 
cannot be replaced by a constant H’ smaller than H (f). 
Henceforth, by H.(G) we shall denote a set of functions 
satisfying an inequality of the form (1.4) where a is the 
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same for all functions of the set H,(@) and satisfies the 
inequality 0<a<1. 

The inequality (1.4) is called the Hélder condition. For 
the set H,(@) the notation Lip(a, @) is frequently em- 
ployed. 

Let us denote by 0,(G@) the set of all bounded functions 
f(z) satisfying the inequality (1.4); a is the same for all 
elements of C,(G) and is called the Hélder index of the 
function f. 

If G is a bounded domain, then, evidently, the sets 
C0 {G) and H,(@) coincide, i.e. O,(G4) = H,(G). The case 
is different if G is unbounded. Then C,(@) C H.(@) and 
there exist functions belonging to H,(G@) and not belonging 
to C,(G). As an example we have the function r* = |z|*. 

If the norm of an element f of the set C,(G) is defined 
according to the formula 


Calf, @) = CAf) = C(f, @)+H(f,a,@), (1.5) 
then we have a complete space of Banach type. If f and 
g € CG), then fg e 0G) and 

C.{fg) < Calf) Calg) - 


Assume that fe C,(G),g ¢ O;(G). If the values of the 
function g({z) belong to the domain of definition of the 
function f(z), then 


falz) = flg(2)] € Cal) . 
In fact, 
ale) — fale”) < lf (9(2’))—F (ge) | 
< H.Af)|9(2’)—g(2"") |" < Hf) [A (9) |e’ — e" Pe. 
We shall also consider the Banach type space C7(G@), the 


elements of which are the elements of C”(G@) satisfying 
the condition 


a” f 


arar € Col@) (k =0,1,..., m), O<a<l. 
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The norm of an element of this space is defined by the 
formula 


otf) = O27, @) = ot alee, a, a) . (1.6) 
k=0 : 


If f and ge 07 (G), then the product fg e 07 (G), and 
OT (fg, @) < CT (f) C79) - (1.6a) 


Let us note one more inequality which can easily be 
derived; if f, ge C,(@) then 


Calfg, @) < Calf, G)C(g, G) +(Of, G) Cg, G). (1.7) 


If Calf) <M, Calg) <M, C(f)<e, C(g)< e, then (1.7) 
implies 
CAfg, ©) <2Me. (1.8) 


In other words, if the elements f and g of a bounded 
set belonging to O,(G) are small in the norm of the space 
C(G) then their product is small in the norm of the space 
0G). We shall later make use of this assertion (Ch. II, 
§4.1). 

The foregoing definitions may be extended to the case 
of G covering the entire plane z which will hereafter be 
denoted by £E. 

We shall understand by 0”(E)(C¢'(Z)) a set of functions 
f(z) satisfying the condition f(z), f(1/z) « 0” (E) (Cr (5) 
where F, is the circle |z| <1. Therefore we can speak 
of the Banach type spaces O”(E) and Ca (E). 

1.2. Let a function f(z) given in the domain G@ satisfy 
the inequality 


S[\f@Pdady< Me, p>I, (1.9) 
J. 


where G” is an arbitrary closed (bounded) subset of the 
domain G and Me is a constant in general depending 
on G’, p being the same for all G’ e G. The set of such 
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functions will be denoted by Z,(@). Thus, Lp contains 
functions summable to the power p on every closed subset 
of the domain G. 

Let us now consider the set of functions satisfying the 
condition 


Llf) = Laf, G) = ( J J fle) P deag)” 


< oo, (1.10) 
It will be denoted by Z,(G). The non-negative number 
L,(f) is said to be the norm of the element f of the set 
L,(@). As is known, L,(@) is a complete Banach type space. 
This assertion may be proved by means of the inequalities 
of Hélder and Minkowski. We shall give their definitions, 
since they will frequently be used below. 
The Holder inequality. If 


fr € Lp,(G)(k ==1,..., n), 


then 


fife woe fn e L(G) 
and 


Lolfifz -- fa) < Loti) Lope) --- Lolfa), p21. (111) 
The Minkowski inequality. If 
fry +s In e L,(@) ’ 


fi +... + fn € Dp(@) 


then 


and 
Lplfi+ -+ fa) < Lolf) +- +Lplfan), pei. (1.12) 


We now note, without proof, a number of properties 
of the functions of the class L(G), (78), [79a]. 

THEOREM 1.1. If feLp(G) and f =0 outside G, then 
for every «> 0 a number 6(e) > 0 can be found, such that 


( l JS lfle+42)—4(@)Pdedy)” 
<e, if |Ae|<6(e). (1.13) 
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We shall call this property the continuity of the function 
f(z) < Lp(G@) in the metric of Lp(G), or the continuity in the 
mean of order p.* 

A set of functions of the class Z,(@) is uniformly con- 
tinuous in the metric Lp if ô(e) appearing in (1.13) is 
independent of the choice of the element of this set. 

THEOREM 1.2. Let a sequence fn of functions belonging 
to the class L,(G),p>1, be strongly convergent to the 
function f e L(G): 


Lj(f—fn)>0 when nœ. 


Then we have 
(1) the sequence fn is convergent to f in measure, i.e. for 
every fixed a> 0 


mes €(|f—fn| > 4) +0; 


(2) the sequence fn is weakly convergent to f, i.e. 
tim ff fagdady = f f fgdedy , (1.14) 
n> Gg Gg 


where g is an arbitrary function belonging to the conjugate 
class L(G), q = oa 

(3) from the sequence fn a subsequence fn, can be es- 
tracted, which converges to f(z) almost everywhere in G. 

A set of functions of the class L(G) is said to be compact 
if every infinite sequence of its elements contains a sub- 
sequence strongly convergent (in the metric of Lp) to an 
element of the set. 

THEOREM 1.3. A necessary and sufficient condition for 
the compactness of a set of functions of the class L,(@) is 
the uniform boundedness and uniform continuity of the set 
(in the metric of Lp). 


* In Sobolev’s monograph [79a] this property of functions of 
the class Lp is called “continuity in the whole” (page 16). He also 
gives a proof of the inequality (1.13). 
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It is also useful to introduce the notion of the weak 
compactness of a set in L,(G@). A set of elements of L(G) 
is said to be weakly compact in L,(G@) if every infinite 
sequence of its elements contains a subsequence weakly 
convergent to an element of L,(@). 

THEOREM 1.3’. A necessary and sufficient condition 
for the weak compactness of a set of functions from L,(@) 
is the uniform boundedness of the set in the metric of Ly. 

Proofs of the theorems 1.3 and 1.3’ can be found, for 
example, in [79a]. 

We observe that generally strong convergence of 
a sequence of elements of Z,(@) does not follow from the 
weak convergence. Nevertheless, there exist subspaces of 
L,(G) in which the weak and strong convergence are 
equivalent (see below, §1.7). 


1.3. Let f « L,(@), f =0 outside G, and 


1 
(ff It(e-+ 4e)— f(e) P dady) a 
@ 
<BlAz*, O<a<1, (1.15) 
where Az is an arbitrary complex number and B is a con- 
stant independent of Az. The smallest of the constants B 


satisfying the inequality (1.15) will be denoted by B(f) 
or B(f, G, a, p). Obviously, 


U S |f(e+ 42)— flep dedy)” 


|42] 
where a, p,G are fixed and Az assumes an arbitrary 
value. Also, in the inequality (1.15), B(f) can be taken 
for B, but one cannot use a constant smaller than B(f). 
The set L(G), which contains functions satisfying the 
inequality (1.15), becomes a complete Banach type space if 
the norm of an element of L(G) be given by the relation 


Iy(f) = 15(f, G) = Lyf, @)+B(f,@,a,p). (1.17) 
1.4. If G is a bounded domain, then the following 
relations hold: 


B(f) = sup ; (1.16) 
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In the case of an unbounded domain, however, the last 
two relations are in general not true. 

In the case of an unbounded domain, therefore, it is 
expedient to consider the following sets: (1) L)0%(G)—the 
intersection of the sets Lp(@) and C7(G); (2) LpLp(G)—the 
intersection of the sets L,(@) and Ly(G). These sets become 
Banach spaces if the norms of their elements are defined as 
follows: 

1) if feLpC7(G), then LpCr(f) = Lplf) + Cr(f); 
2) if f e LpLp(G), then LpLp(f) = Lp(f)+Lp(f) . 

In general, if we have two Banach type spaces X and Y, 
and their intersection is a non-empty set, then by defining 
the norm of an element « of the set XY according to the 
formula XY(«#) = X(#)+ Y(x) we shall obtain a new 
Banach type space, which will be denoted by XY. 

1.5. It is important to consider also the following 
spaces of functions given on the entire plane Æ. 

Let f(z) be given on the entire plane E and satisfy 
the conditions 


ere pl 
HO IaB), fle) =T) LAB), p>1, (129) 
where F, is the circle |z| <1 and v is a real number. The 


set of such functions will be denoted by Ly,(#), or simply 
Ly,. If fe Lp(#), p >1, then 


(11.8) 








puea | ee 
o> 

-eeN es 
Hence, Lp(E) =L ae Tf <<, then |7 > j> 


> ||? when |¢ i <1. Therefore, it is obvious that 


[farm )feca= J (a) 
sff” 


[e]<1 


dx dy 














if away 
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Lp, (E) D £,(£) = L, (E) 2 Lp (E), (1.19a) 
"p 


pu SES. 


If the norm of an element of Lp,„ be defined by the 
formula 


Lp (f) = Lolf, F:)+Lpl(f,, E), pet, (1.19b) 


then it can easily be verified that we have a complete 
linear Banach type space. If g is a bounded, measurable func- 
tion on the plane, then, evidently, fg « Lp,, when f « Lp,». 
If G is a bounded set, then L(G) C Lp, (E), where v is an 
arbitrary number; we assume that the elements of L,(G@) 
are continued outside G by setting them equal to zero. 
It is readily observed that if f « Zp(@), then 


Ly, Af, E) < MyLy(f, @), My = const. * (1.20) 


Let Cal E) (Cap) be a set of functions continuous on 
the entire plane E and satisfying the conditions 


f(e) e CA By), fe) = (3) © C{E,), (121) 
0O<a<l1.f 


The set Ca» is a complete Banach type space if the norm 
is defined by the formula 


Calf) = Calf, Hi) + Calfo, Fi) - (1.22) 


1.6. Let f « C"(G), and let there exist a closed subset Gy 
of the set G, such that f = 0 outside G;. The set of such 


* Below, the letter M (sometimes with various indices) will al- 
ways denote constant numbers, the indices being used for stress- 
ing the dependence of M on a parameter. For example, if M depends 
only on p we shall write Mp. If it also depends on the domain we 
shall write M)(G), etc. 

t By C,(#,) we understand C(F,). 
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functions f will be denoted by D?,(@), bearing in mind 
that the subset G; may be distinct for every element f 
of the set D°,(G). Obviously, D?,(G@) is a linear manifold. 

The subset of D{,(@) consisting of functions possessing 
derivatives of an arbitrary order will be denoted by 
D&.(G@), and this also is a linear manifold. An important 
property of the linear manifold D$.(@) (hence, also, of an 
arbitrary Gi,(G)) is its density in the spaces C, Cv, Lp 
and Lp. Let us rigourously state the appropriate theorems. 

THEOREM 1.4. The linear manifold D2(G) is dense in 
every space Li(G),p>1,0<a<1.* 

In other words, if f « Lp(@), a sequence fn of elements 
of D&(G) can be found which converges to f in the metric 
of the space Lj(@), i.e. 


Lilf—fn,@—>0 when n->0co. 


THEOREM 1.5. If fe O7(G) and G, is an open set such 
that GC G,, then there exists a sequence fn of elements of 
D&(G,) which converges to f in the metric of OF (G@), te. 
Ca (f—fn, GZ) >0 when n—>oo. 

The proofs of the above theorems will not be considered 
here; they can be carried out by using properties of so- 
called mean functions (cf. [79a], Ch. I, §2). 

1.7. Let (z) be a single-valued function analytic in z 
in the domain G. Inside @ it may have a discrete set of 
isolated singular points—poles and essential singularities. 
The set of such functions will be denoted by %j(@). If f 
and g eW, then 


fig, f9, £, f(g (2)) « W. 


It is of course understood that the values of g(z) in the 
last relation belong to the domain of definition of f(z). 
We shall also deal with the sets W0 (G) = A(G), 


W,Lyp(G), ete. 


* By Lọ we understand L,. 
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The sets U(G)C7(G) and %(G)LZ(G) form closed 
subspaces of the corresponding spaces O7(G@) and L%(@). 

The validity of this assertion relating to %,(@) 07(G) 
is obvious. The proof will now be given for other sets; 
it is sufficient to carry out the proof for the set %,(@)Lp(G), 
p>1. We have to prove that %,(G@)L,(G) is a closed. 
linear manifold of elements of L,(G). Let a sequence Dny 
of elements of %,(G@)L,(@) satisfy the condition 


Ly(Pr2—Dn, G)—0 when M, N—>Oo. 


It follows that the sequence ®, is convergent in the 
mean to a function ® of the class L,(@). We have to prove 
that ® is holomorphic inside G, ie. that ® € %,(G)L,(G@). 

Let Ga be a set of points of the domain G whose distances 
from the boundary of G are greater or equal to ô. Then, 
in accordance with the formula for the mean value of 
a holomorphic function, we have the relation 


®,(2)—Om(z) =, fS OE- Only] dé dn , 
nô 


|t-2|<6 


0<d< 6), ze Gs, 


valid for the points of the set Ga. Hence, making use 
of the Holder inequality, we obtain 


|Pxl2)—Pnle)| <5 f f |Pn(t)—Sm(C)| dE ay 


\e-—2|<6 


< (x88) >| f Í |Px(C) — D(C) Pag ag) 
|t-z|<6 
< (08°) PE Dn— Dn, @). 


This inequality implies that the sequence ®, is uniformly 
convergent in every set Gs. Consequently, the limiting 
function ©, is holomorphic inside G,. We shall prove 
that Ø, = ©; this fact follows from the inequality 


L,(;—®D, Gs) < Ly(D,—D,, Gs) + Lp(Gn—D, G), 
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the right-hand side of which, evidently, tends to zero 
when n-—>co for every positive ô. This completes the 
proof. 

We shall now prove that weak convergence in L,(G@) 
of a sequence of elements ®, belonging to %,Z(G) implies 


strong convergence. Let DaD, c L,(@). Then, according 
to Theorem 1.3’ the set {®} is uniformly bounded, i.e. 
Lp(a, G) < M. Then the formula for the mean value 
immediately implies that {®,} is uniformly bounded 
inside G in the metric C. Consequently, in view of a well 
known theorem of Montel, [57], from {®,} a sequence Dn, 
can be extracted which converges uniformly inside G to 
an element © of the class ULp(G); moreover, we have 


clearly Dn. But, by assumption, Dn, Dy. Therefore 
Ø, =PeA,L,(G). It is now easy to discover that D, 
converges uniformly and strongly inside G to ®. This 
completes the proof. 

It should be noted that we did not asssume beforehand 
that ®, is holomorphic in G. 

Consequently, we have 

THEOREM 1.6. If a sequence of functions n holomorphic 
in the domain G is weakly convergent in Ly(G), p > 1, then 
it is convergent uniformly inside G, and therefore the limiting 
function is holomorphic in G. 

We also observe that W0 (E) is a set of constants and 
Y,L,(£) contains only a function identically equal to 
zero. This follows immediately from Liouville’s theorem. 

1.8. We shall also consider some classes of functions 
which are (in general) not summable. Let Wò x Lp(G@) be 
a set of functions of the form f = g, where ® e W(G) and 
g¢eL,(G),p>1. It is obvious that Wj x L(G) is wider 
than L(G). 

In other words, it will be understood that f e Uj x L(G) 
if an analytic function ®e Uj(G) can be found such 
that Øf belongs to Ly(@). In this case ® is said to be the 
analytic summability factor of the function f. The latter 
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function is called quasi-summable. A large class of quasi- 
summable functions exists; it contains, for example, 
measurable functions possessing concentrated singularities 
of the pole type |¢—z2 | ° where a is an arbitrary real 
number. Then (z—2,)', where [a] is the greatest integer 
contained in a, is the summability factor in the vicinity 
of the point 2. 

If fe Ut x Lp(G@), ge Ut x L(G), Sty = 1, then fg «Ut x 
x L,(@). But if f and g eW x L,(G@), then f +g, in general, 
does not belong to Aé x L(G). Consequently, W x L(G) 
is not a linear manifold. We shall consider, therefore, 
the set © UF x L,(G) which contains all linear combinations 
of quasi-summable functions of the class W x Lp(G@). 

Let f = g where De M(G), g e O(G). The set of these 
functions will be denoted by Yj x C(G@) and their linear 
combinations by ZW x C(@). 

In Chapter 3 we shall also encounter functions of the 
form f = De where De AZ(G) and ge ZA x OE). In 
general, the function f is not quasi-summable. This class 
of functions will be denoted by Uf x e7%*Co™, 


§2. Classes of curves and domains. Some properties of con- 
formal mapping 
2.1. Let I be a simple, closed or open, rectifiable 
Jordan curve. Then its equation may be written in the 
form 
2(s) = a(s) + iy (8) , (2.1) 
where ¢(s) is the coordinate of a point of the curve I 
corresponding to the length of arc s counted from an 
arbitrary fixed point on I’. Let l be the length of the 
curve. The origin of the length s can always be chosen 
such that the condition 0 < s < l is satisfied. The function 
z(s) is continuous in the range 0 <s <l and 2(0) = 2(I) 
if I’ is closed. In the case of a closed curve, therefore, 
z(s) is a periodic function, the period being equal to the 
length of the curve. 
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A curve T is said to belong to the class C™ if all the 
derivatives of the function 2(s) up to the mth order are 
continuous on the arc 0<s<l. Furthermore, if the 
derivative 2™(s) of the mth order satisfies on this are 
the Hélder condition with an index a, 0 < a <1, then it 
will be said that Ie CY. 

Let I" be a piecewise smooth, simple, closed curve 
consisting of a finite number of arcs of the class C7. 
Let »,2,...,%,2 be the interior angles at the vertices of 
the curve. It will be assumed that 0 < v; < 2(j =1,2,..., k). 
The set of these curves will be denoted by C%,,,...,.- 

If z(s) is a function analytic in the argument s, then I" 
will be called an analytic curve. The class of these curves 
will be denoted by A. We can also consider piecewise 
analytic curves of the class Q,,....,5,- 

If the boundary of the domain G consists of a finite 
number of simple, closed or open, rectifiable Jordan 
curves possessing no points in common, then @ will be 
said to belong to the class C. If, now, all these curves 
are closed and belong to the class O"(CT, Coin...) 
A, Wa...) the domain G will be said to belong to the 
class 0" (0s 5 Oasu snes W Uris): 

2.2. Let there be given a function f(z) of the point 
z e T on a rectifiable simple Jordan curve I’. This function 
may be regarded as a function of the length of the are s, 
i.e. f(2(s)) = f(s). If f(s) and all its derivatives up to the 
mth order are continuous on the are 0 <s <l, f will be 
said to belong to the class O”(I). If, moreover, f(s) 
satisfies the Hélder condition with an index a, 0< a <1, 
then it will be said that f « C7 (L). 

The sets C” (T) and 0% (T) will become Banach type spa- 
ces if the norm of their elements be defined as follows. 

G def l 4 
an= Sols tr), it FeO"), 
k=0 
m a”f 
ory, D = o, Ha e 


L a if f e Ca (T), 
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where C(j, I) and H(f, I’, a) denote 

OU, T) = mazli], HM, T, a) = sup Tal, 

ter ister  |t,—ta| 

2.3. Let G, be a domain of the z-plane, the complement 
of which consists of m+1 continua G,..., Gm. We shall 
assume that each continuum contains at least two points. 
In this case, as is well known (cf. e.g. [40a]), the domain G, 
can be mapped conformally onto the canonical domain Gg 
of a ¢-plane bounded by the circles Io, Ti,- Im, To 
being the unit circle |¢| = 1 with centre ¢ = 0 belonging 
to G; and containing the circles I, ..., Tm. The function 
z= ọ(¢) giving the above mapping of the domain G, 
onto G, may always be subjected to the additional re- 
quirement 

p(0) =z, (0)>0, (2.2) 
where 2 is an arbitrary fixed point of the domain G,. 
It is known that the conditions (2.2) determine the function 
y(¢) uniquely. 

Evidently, the limiting properties of the function ¢(¢) 
and of the inverse function »y(z) depend on the smoothness 
properties of the boundary of the domain G. We shall 
present below, without proof but with a reference to 
appropriate sources, some theorems dealing with the 
character of the continuity of these functions in the 
closed domains G, and G,, under various assumptions 
with respect to the smoothness properties of the boundary 
of the domain G,. 

THEOREM 1.7. If G, is bounded by simple closed Jordan 
curves Ly, ..., Lm, Lo containing the remaining curves, then 
(2) and p(z) are continuous in the closed domains G,+I 
and G,+L, respectively, L = Iy+...+LIm, T = To +... +Im 
and the circle T; is a homeomorphic image of the curve Li, 
i.e. T; = y(L;) G = 0, 1, e., m). 

THEOREM 1.8. If the curves Lọ, In, ..., Dm € C(k>0, 
0<a< 1), then 


p(t) e OG: +r), yle) e CX(G,+L). 
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THEOREM 1.9. If Le Cin, (0<a<1,0<»; <2), 
then 
p(z) e C(G,+L), p(t) e C(G;+1), 
where 
v =min(1, =, l 


a ož) v” = min (1, n, ..., Vg). 
In the neighbourhood of a boundary corner point z; with 


interior angle v;x the function 


v(2)—p (24) (2.3) 


yi(@) a (e= g) 


tends to a definite limit y;(z;) £0 when z—>z;. Moreover, 
in the neighbourhood of z; the derivative of y(z) has the form 


T 
y'(e) = (2—21) pol) , (2.4) 
where wz) is a continuous function and yilz;) £ 0. 
If €; is the image of 2;, then in the neighbourhood of ¢; 
the function 
g (5) — p(t) 
pit) = Poe (2.5) 
=i)” 
tends to a definite limit ;(C;) when C—>¢; and ,(¢;) #0. 
Besides, in the neighbourhood of ¢; 


P'E) = (Et) polt), (2.6) 
where go(f) is a continuous function and pa(;) 4 0. 

Proofs of these theorems were given by various authors 
(see for instance [13]). A fairly complete list of references 
on the subject may be found in [22]. 

We shall now indicate a way of proving continuity in 
the Holder sense of the functions g(f) and y(¢) in 
a closed domain, by means of the formulae (2.3) and 
(2.4). 

The relation (2.3) implies that in the vicinity of a corner 
point z; the function (z) has the form 





(2) = yp (24) + (@—29)"94(2) - (2.7) 
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On any closed arc of the contour L which does not contain 
a corner point, y(z) has a continuous derivative. Therefore 
the bounded function y,(z) has a derivative everywhere 
in the neighbourhood of z; with the exception of this point; 
in view of (2.4) the following inequality holds in the 
vicinity of 2;: 

Mo 


dyi < 
|e—2z;| 


dz 





(M, = const) . 








On the other hand, it was proved by Muskhelishvili, [60a] 
(Ch. I, §7), that in the vicinity of a point z; on L a function 
of the form (2.7) belongs to the class C, where v, 


= min (1 j >} On closed ares of the contour L which contain 
4 
no corner points, y(z) e Cı; we therefore observe that the 


following is true: on the entire contour L the function 
ypeC,(L) where v = min(1, »j,..., %). It follows that 
y(2) e C,(G,+L) (cf. e.g. [60a], Ch. I, §22). In an analogous 
way we can prove that (¢)«C,(@;+J/) where y” = 
= min(1, %, «+5 Yk). 


§3. Some properties of Cauchy type integrals 


In this paragraph an important property of the Cauchy 
type integral will be proved; it will frequently be used 
henceforth. 

THEOREM 1.10. Let Ge OZ! and fe OL) where T is 
the boundary of the domain G, T e 07, 0<a<1,m>0, 
Then the Cauchy type integral 


ole) = cb, [fDi 


~ Oot t—z (3.1) 
È 





belongs to the class C7 (@+T). 


PRooF. By integration by parts it can easily be shown 
that 


(m) = 1 fm(t)dt 
D (2) T Bai J Gg? (3.2) 


4* 
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Ss S 


eo dP ad [75 4 =~ af 1 _ at 
fn(t) = — = (s) tos (ro). t'(s) o 


the operation t'(8) 4 on the right-hand side of the relation 


being repeated m times. Since #’(s) and f« C(I), then 
fm{t) € C(I). Therefore, in view of a well known property 
of the Cauchy type integral ([60a] Ch. I, §22), the function 
(2) e O(G) when 0<a<1, ie. Ge O7(G). This com- 
pletes the proof. 

The following relation also holds 


O29, G) < MOG(f, T), (M=const). (3.3) 


When m = 0 the proof of this assertion is easily obtained 
from Muskhelishvili’s results, [60a] (Ch. I, §§ 19, 20, 22); it 
can readily be generalized by means of the formula (3.2) 
to the case m > 0. 

Remark. When m=0 the requirement in respect of 
the domain may be somewhat weakened. We have the 
following theorem ([60a] Ch. I, §21). 

THEOREM 1.11. If Ge O and f e OdT), 0 < a< 1, then 
(z) e C(G+1). The derivative D(z) has the estimate 

(Se) < Of, O<a<1, (3.4) 
where ô is the distance of the point z from the boundary of 
the domain G. 

The last relation implies that ®'(z) e Zp(G) where p is 

an arbitrary number satisfying the condition 





l<p< (3.5) 


1—a’ 
Also, obviously, 

L,(@’, Q) < MC.Af,l) (M = const). (3.6) 
According to this remark, under the conditions of Theo- 
rem 1.10, we have 

LD , @) < MTO, T). (3.7) 


It follows from (3.5) that p> 2, when 4<a<1. 
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§4. Non-homogeneous Cauchy—Riemann system 


4.1. Let us consider the non-homogeneous Cauchy- 
Riemann system of equations 
ðu av ðu dv 
aa ay 9% 9) » ay a Os (4.1) 
where g and h are known real functions of the real vari- 
ables # and y. This system can be written in the form 





ow +ih ; 
gzh J=; > w=u+i, (4.2) 
where 
ðw ifaw ðw\ ESSN 
= alget ig) = 20 = n. (4.3) 


We shall also consider the operation 


ow 1 p e 


— = 3w = Ww; =z ao ay (4.4) 


2 

We shall agree to call the quantities @;w and ôw the 
partial derivatives with respect to Z and z, respectively. 
It is readily observed that the derivatives with respect 
to æ and y are related to 3w and 0,w, namely we have 


ôw ow dw ow (20 Pas 
ace az’? By RR 


We shall further see that 0; and ô, may be regarded 
as the original differential operations which we shall 
define directly, with no reference to the partial derivatives 
with respect to v and y. 

Applying the operations 0; and ô; to an analytic function 
@(z) we obtain 


ad oO . 
= =0, 5 = 8). (4.5) 


The first relation is a complex notation of the Cauchy- 
Riemann system, while the second represents the de- 
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rivative of an analytic function with respect to the complex 
argument. If we CG) and ® e U,(G@), then, obviously, 


aê (ðw) = Ga-w, (Dw) = Gd,w. (4.6) 


Let G@e C and we CX\G). Then by means of the well- 
known Green formula it is easy to derive 


Gus za ) 
aii wiz)dz, | 
i 


It can easily be seen that these formulae remain valid if 
w e C'(G) and it is continuous in the closed domain G. * 

If ¢ is a fixed point of the domain G, then in view of 
the formula (4.7) and the relation (4.6) we have 


1 fw(z)dz 1 f| ez. f dw (z) dædy 
2i J z—č ay es aa a g=?’ 


—t|—e 7 














(4.8) 


where G, is the intersection of the domain G and the 
domain |z—¢| > £; obviously G,C G. Passing in the above 
relation to the limit (e—0) we obtain 


d 
wO = ga) mee Z aa (4.9) 








In an analogous way the following formula is derived: 


xt al oe ðw ae. 
w(t) =— ai J A [=e —=. (4.10) 








The above identities have been proved under the 
condition that w(z) belongs simultaneously to C(@) and 
C\(G). We shall discover later on that they remain valid 
for a wider class of functions (§6.1, page 38). 


* Wider generalizations of these formulae will be indicated 
below (§7). 
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The formulae (4.9) and (4.10) are encountered in the 
papers of many authors. Probably, they were first derived 
in the paper of Pompeiu [71] (1912); on this basis he 
generalized the concept of the derivatives ô; and @; (see 
below, §7). They represent a complex form of some well 
known integral relations encountered in the theory of 
logarithmic potential. We shall find later, however, that 
they are particularly useful for further applications exactly 
in the complex form given above. 

4.2. Let us return to the equation (4.2). If f « 0G) 
it is easy to obtain a formula yielding all solutions of the 
equation (4.2). 

If w is a solution of the equation (4.2) we have 


w(z) = P(e) 1 al [EEN oer, (411) 


oe) = 5h, f 2 T a Loa a (4.12) 


4.3. The formula (4.11), in general, has no sense if f 
has discontinuities in G. Nevertheless, it can easily be 
generalized to the equations (4.2) with right-hand sides 
belonging to Ui x C(G@) (see also §5.7). 

Let fe Mx O(G). Then an analytic function ®,(z) 
of the class W(G) can be found, such that f®;« 0(@). 
Multiplying both sides of the equation (4.2) by ®; we 
have 





where 





Hence, in view of the formula (4.11) we obtain 
iS — 1 ff FOLK) dtd. 
wa =D) — 5 J Hee fe (4.13) 


where ®(z) is an arbitrary analytic function of the class 


WG). 
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The formula (4.13) is easily generalized to the case in 
which f =f,+fe+...+fn, where 


he =F me C(G), DpeW(G), k=1,..,n. 


Then the formula 


where @ is an arbitrary analytic function of the class 
AS(G), yields the solution of the equation (4.2). 

In the following sections of this chapter we shall 
examine in more detail various properties of functions 
represented by formulae of the form (4.12) and (4.13). 

4.4. If f = f(x, y) isan analytic function in the variables 
æ and y we can derive a formula which simplifies the 
computation of the integral Tf. Replacing the arguments 








æ and y by 5 (2 +2) and Se), respectively, and comput- 
ing the indefinite integral (with respect to 2Z) 


F(z, 2) =i, he 


we shall have according to the formulae (4.9) 


_1 af pan 


1 (FG,S) 


= Fle, E E, ee. (415) 





If z lies outside G+TI 
Ea.: FCE, n) — fee 2 


The last statement follows from the fact that Tf is con- 
tinuous on the entire plane, holomorphic outside @G+I 
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and vanishes at infinity. Making use of some familiar 
limiting properties of the Cauchy type integral ([60a], Ch. I, 
§17) we readily observe that the right-hand sides of the 
relations (4.15) and (4.16) are identical on the boundary I 
of the domain G. 

It should be noted that the formulae (4.15) and (4.16) 
are valid for both simply-connected and multiply-con- 
nected domains. It is only necessary to demand that 
f(x,y) be an analytic function in the variables œ and y 
in a simply-connected domain G, which contains the 
whole domain G. Assume for instance that f = 2z™ 
where n and m are non-negative integers. If G is the 
circle |z| < 1 we have, (when ze @), 


gnzm+1 gn-m—1 





nm mti ml’ 
aaa ata, —|™t1 "+I 
kd C—2 gnzm+1 
m+1? for n<m—1. 


When z lies outside G+TI 


-ASS Eun | ee 








§5. Generalized derivatives in the Sobolev sense and their 
properties 


In this paragraph we shall investigate classes of func- 
tions which possess derivatives in a generalized sense. 


5.1. LEMMA 1. Let f e Lp(G), and f = 0 outside G. Then 
the function 


déd déd 
gte) = f ere J a eM a<2, (6.1) 


G E 


is continuous on the entire plane, provided p > — 
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PRooF. The second integral in (5.1) may be carried 
out over a circle Gp with the centre at the point z = 0 
and with a fixed radius R. Since 





we have in view of the ae inequality (1.11) 


< (ff ie+e—1e +e Pagan)” J. Jicr@aean)", 
GR 


i 1 
Ses. 02 
ota (5.2) 


Since qå = 2< 2 the second factor in the right- 
hand side of the inequality (5.2) is bounded. The first 
factor, according to Theorem 1.1, tends to zero when 
|2 —2|—>0. This implies the continuity of g(z), which 
was to be proved. 

THEOREM 1.12. Let G be a bounded domain. If f « L,(@), 
then the integrals 


oe tof =} ff QEA ei 


ty = Tf — -z [ft a 


ewist for all points z outside G, Tf and Tf are holomorphic 
outside G with respect to z and 2, respectively, and vanish 
at infinity. 

The theorem is obvious and no proof is required. 

THEOREM 1.13. Let G be a bounded domain. If f e L(G), 
then Tf and Tf, regarded as functions of a point z of the 
domain G, exist almost everywhere and belong to an arbitrary 
class L(G.) where p is an arbitrary number satisfying the 
condition 1 <p <2 and G, is an arbitrary bounded domain 
of the plane. 


(5.3) 
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Proor. According to Lemma 1, the function 


gl) = f Ig (E) 1a dn (5.4) 
G 





[¢—2| 


is continuous if g«L,(G),p>2. Hence |f|g, L(G) if 
je L,(@), and in view of Fubini’s theorem 


JÍ igdeay = J Í lglfrdedy , 
\f (0) [dé dy 
hil ) = í 
í Í 





Io—e 


This relation holds for an arbitrary function g of the 
class L,(@), p > 2. Therefore, in accordance with a known 


property of summable functions, fı € L,(@), q = a <2. 
Hence TfeL,(@), for |T| < jı. Here q is an arbitrary 
number satisfying the condition 1 <q< 2. Since the 
function Tf is holomorphic outside G we have, obviously, 
Tf e L(G,), G, being an arbitrary bounded domain of 
the plane. Evidently, an analogous statement is true 
for Tf. 
THEOREM 1.14. If fe L,(G), then 


I ig © dedy E fpdxdy =0, (5.5) 
Jf Ty 5 dedy +f Ipdudy =0, (5.6) 
G G 


where p is an arbitrary function of the class DG). 


PROOF. If pe DG), then in view of the formulae 
(4.9) and (4.10) we have 


_ 1 f ( (0) dëdn oy 
E ite a t—e = 72), 


__t ap dE dn nee ay 
p2) a c=2Z =1(2). 
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Hence 


[f u2un -1 ffroen [fg 
=—f f frdnay, 
G 


[fuži [f roaa [ ee 
=—| f ipazäy . 
G 


This was to be proved. 
5,2 Following Sobolev, [79a], we shall now introduce 
the concept of so-called generalized derivatives, [14d]. 
Definition. Let f, g € L(G). If f and g satisfy the relation 


ff g£ dody+ f | feaody =0 

a a 

(f| oZ anay+ ff ipaväy =o), 
G G 


where ¢ is an arbitrary function of the class DG), f is 
said to be the generalized derivative of g with respect to Z 
(with respect to z). * 

If ge O(G) and f = a9(f = 2.9) the relation (5.7) is 
obviously satisfied. Therefore, in what follows, we shall 
use the same notation for the generalized derivatives 





(5.7) 


* Usually, generalized derivatives with respect to real argu- 
ments x and y are considered. For our purpose, however, it is more 
convenient and more expedient to regard as original the differential 
operators 4; and 3; [14d]. Itis easily seen that both definitions are en- 
tirely equivalent. Moreover, it should be observed that they are equi- 
valent to the concept of generalized derivative introduced by means 
of the ordinary partial derivatives with respect to x and y [61]. 
Let us also notice that in (5.7) we may confine ourselves to func- 
tions ¢ belonging to the linear manifold D},(G). 
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with respect to z and z as for ordinary derivatives, i.e. 
ô; and @,, respectively. In general, we settle on the no- 


tation 
of of 


af = z= fa» a, = 5, =f. 


The definition implies directly that functions having 
generalized derivatives with respect to Z or z constitute 
linear manifolds which from now on will be denoted by 
DAG) and DAG), respectively. 

We shall discover below that the classes DAG) and 
D{G@) retain a number of important properties of functions 
differentiable in the ordinary sense. 

It follows immediately from the relation (5.7) that if 
ge DG), then ĝe DAG), and conversely. Thus, it is 
sufficient to investigate properties of one of these 
classes, D{G) for instance. 

We also notice that according to Theorem 1.14 Tf «€ DG), 
Tf «€ DG) if f e L,(G), and 

arf att 


az =f, az (5.8) 


We shall also consider classes of functions possessing 
generalized derivatives of an order higher than one, with 
respect to z and Z. 

We shall say that a function f(z) belongs to the class 
Dm (G@) if there exist inside G all generalized derivatives 

gitky 

det azk 
and they belong to the class Z,(G), p > 1, including the 
case of p = oo. The symbol Dm will stand for Dn ,. Below 
we shall investigate a number of properties of functions 
of the class Dm,p (§5.6, §6.1, 6.4). In particular, Dm» turns 
out to be a Banach type space if the norm in it is defined 
by the formula 

itk<m 


Dmolf, = >” Lo Fa) (5.8a) 


ik=0 


(itk<m, i,k =0,1,..) 
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Spaces of the type Dn,» were first introduced by Sobolev 
in the class of functions of an arbitrary number of varia- 
bles, [79a], and denoted by WS”. Important properties of 
these spaces (imbedding theorems) were established in 
the papers of Sobolev and Kondrashev, [79a], Nikolski 
[61b, c], and others. Later on, in §6, we shall prove some 
of these properties for functions of two variables, principal 
attention being devoted to the properties used in the 
subsequent chapters. Our considerations will be based 
on a general representation of the class of functions Dz, 
which will be derived in §5.4. 

5.3. THEOREM 1.15. If 0,9 = 0, then g(z) is holomorphic 
inside G, i.e. g(2) e U(G). 

PROOF. It is sufficient to prove that g is holomorphic 
inside the vicinity of any fixed point 2 of the domain G. 
With no loss of generality we can assume that 2 = 0. 
Let us take a sufficiently small circle Gg with centre 
aft the point z=0, and radius R,@GgCG@, and con- 
sider the biharmonie Green function of this circle 
((14b], §44) 


Zle, t) = 2|2— cig el -leh (1—EE), 


where z and ¢ are arbitrary points of the circle Gp. Taking 
the point ¢ inside Gp it is readily observed that for z + č 
Z(z,¢) satisfies the biharmonic equation JAZ = 0 and 
the following boundary conditions 


OZ OZ 


= on ay for |z| = 


Furthermore, Z, Zz and Z; are continuous in the closed 
circle |z| < R. Consider the function 


_f 4,6), for j| <R 
@) =| 0, for |el>R, 


where ¢ is a fixed point inside Gp. Evidently, p(z) «e DXG). 
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If f = ôg = 0, then according to the relation (5.7) we have 
1 g of dudy mO aeay =0. (5.9) 
GR 


This relation holds for an arbitrary point ¢ inside G. If 
we now apply to both sides of the relation (5.9) the 
operations a we have 


oe z Zle, t) 
atat {J s) re 
= {Js E “le tay = 0. (5.10) 


The validity of the above change of the order of differ- 
entiation and integration can easily be proved. 
Simple computation shows that 





@Z(z,6) 1 _ Ren 2B pat RA 


azatat. «= C2 (R2— zt)? Re—et 











Hence, we obtain from the relation (5.10) 


Ty = —* ie Hone C+E, 6-1) 








where 
= ries +207 | 
> oar, Joe Sor VW, 
= 1 zo da dy 
®0) =~ | | Fest 
GR 


Since @(€) and @,(¢) are holomorphic inside Gr we 
have, in view of the formulae (4.5) and (5.8), from (5.11) 


ge) = FE - 0), 


i.e. g is holomorphic inside Gr— the required result. 
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This theorem can also be proved by making use of 
properties of mean values of functions, [79a]. 


5.4, THEOREM 1.16. If f = a;9 « L(G), then 
ga = 0@)—> f [TOE PeTo, (512) 
G 


where ® is a function holomorphic inside G. Conversely, 
if DeAl(G) and feL,(G), then the function g=@O+ 
+Tef € D{G), and 


og 
ae Í. (5.13) 


PROOF. The first part of the theorem follows from the 
preceding one, for 3; (g— Tf) = a;g—2;Tf = f—f = 0. The 
second part is obvious. * 

The formulae (5.12) and (5.13) imply directly the 
uniqueness of the generalized derivatives. 

Let DG) be a set of functions g(z) for which ô;g e L(G). 
Obviously, D) C DG). 

The formula (5.12) provides a general representation 
of functions of the class D{G). Denoting by TZ,(@) the 
set of functions of the form Tf where f « Z,(@), p > 1, we 
obtain in view of the formula (5.12) 


DG) = Ul G) + TL(G) , 


ie. D{G) is a direct sum of the sets U(@) and TL,(@). 
In other words, every element of the set DG) is uniquely 
representable in the form of a sum ®+g where Ø e %,(@), 
g « TL(G). Evidently, the sets M(G) and TL,(@) have no 
elements in common, except the zero element. 
THEOREM 1.17. If g e D{G@), then g e D{G,), where G, 
is an arbitrary subdomain of the domain G. 


* This theorem was proved in author’s paper [14d]. 
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PROOF. According to Theorem 1.16 
1 ag déd 
gle) = (2) > | [ 2S" 





at ¿=z 
D 1 ag dédn 
= eet e (5.14) 
where a 
1 ag ddn 
de) =G(2)—-~ | (BE, 
(2) = Dle) A J pa 


Since @, e U,(G,), according to Theorem 1.16 the right- 
hand side of the relation (5.14) belongs to DXG,). This 
completes the proof. 

This theorem also implies that the property of differ- 
entiability of a function with respect to Z (or z) in the gen- 
eralized sense is a local property. 

5.5. Assume that f(z) has a generalized derivative with 
respect to Z at all points of a domain G. In other words, 
to every point Z € G there corresponds a neighbourhood G, 
such that 


Í (2) = Pele) 5 pes mle en = D+ Tag, 


Dr e A(G), Do € L(G Go) - 


inside Go. In this case f possesses a generalized derivative 
with respect to Z in the whole domain, i.e. 0;f = g e L(G). 

Let G, and G, be neighbourhoods of the points 2) and 2 
of the domain G, their intersection G,@, being non-empty. 


Since in GG, 
f= Dot Tago = Dıt Tagi, Go, Pa E UGG) , 

by differentiating both sides of these relations with respect 
to Z and making use of the formulae (4.5) and (5.13) 
we obtain go = 9, in G)G,. 

Let G’ be a closed subdomain of the domain G. Let us 
cover G’ by a finite number of neighbourhoods Go, Gis ..., 
Gm in the interior of which 


f=9;+Tag;, Ge Ul(G;), gie L(G), 
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and, because of the result proved above, g;=g, in 
G,G, Æ 0. Assume that g is a function equal to g; in G;. 
Obviously, g e L(G). If z e G;, then 


alf — Teg) = 3f — Tag — Te-a) =0, 


since f— Ta,9; = D; and Tg_¢,g are holomorphic inside G;. 
Consequently, f= ®+Tg@g,« U,(G’), thus completing 
the proof. It is readily seen that g is independent of the 
subdomain @’. 

5.6. Let fs DG). Then, in view of Theorem 1.16 


ALLE CYR, oman 


where G, is a subdomain of the domain G and G,C G. 
This relation implies that 


f(e) = wo, y) +7 “la z (g)'elt-#laean 


where uis a harmonic function in Gy. Differentiating both 
sides of the above relation with respect to z we obtain 


h=u l]a Fae atan. 


Applying to both sides the operations ô; we have according 
to Theorem 1.16. 
afy ê (af 
is əz) əz \de} 


Thus, we have proved the following: 

THEOREM 1.18. If fse DAG), i.e. if faz exists, then fz, 
also exists and fz, = frz- 

In other words, mixed generalized derivatives with 
respect to 2 and Z are independent of the order of differ- 
entiation. 
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If fe C(@), then fz =—4(fetfy) =+4f. Hence, em- 
ploying also Theorem 1.18, we may now introduce the 
definition of the generalized Laplace operator A as follows: 
1 2f 


At =izz 


(5.15) 
5.7. We can now introduce wider classes of functions 
D? and Df. We say that fe D3(@) if a;f €e W x L(G@). In 
an analogous way the definition of the class Dž is con- 
structed. 
It can easily be proved that the general representation 
of functions of the class D*(G) is given by the formula 


f(z) = B(2)— an i pees ven. (5.16) 


where ® and ®, are arbitrary analytic functions of the 
class U%(@) and g is an arbitrary function of the class L(@). 


Also j 
I a 
g = G,(z) oz . (5.17) 
Consider now the non-homogeneous Cauchy-Riemann 
equation 


OE = Í , (5.18) 
and let us assume that f « W x L(G), i.e. 
(=P, focl(@), oe AKG). 


By the term generalized solution of the equation (5.18) 
we shall understand any function w(z) of the class D*(@) 
satisfying the equation (5.18) almost everywhere. All such 
solutions are obviously given by the formula 





w(z) = D(z) — FT Soraa, (5.19) 
G 


where ® is an arbitrary function of the class U%(@). 


5* 
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§6. Properties of the operator Tef 
In this paragraph we shall investigate properties of 
the operator Tg with respect to various classes of functions. 
6.1. THEOREM 1.19. Let G be a bounded domain. If 


feL,(G),p>2, then the function g=T¢f satisfies the 
conditions 


lg(z)| < M,L,(f, G) ’ ZE E, (6:1) 
Ige) ge) < MLalf, Blazet, a=2—7, (6.2) 


where 2, and z, are arbitrary points of the plane, and M,, Ma 
are constants, M, depending on p and G, while M, depends 
on p only. 

PROOF. Making use of the Hölder inequality (1.11) 
we obtain l 


<= (ff ropasan) (ff -emasan , (6.3) 
G G 


SE 


Since q < 2 we have 

1 z Va 1 [27N _, 

Al i-e tasan)" < E (E) e = m = m, , 
where d is the diameter of the domain @ and a = p=, 


Therefore, (6.3) oe immediately the inequality (6.1). 
Since Í 


2 déd 
9 (%)— 9 (22) = ae =) ett as a 2% Za, (6.3a) 


we have according to the Hélder inequality 
19 (#1) —9 (2) 
~ |z — z 1 
< Iyl, a la | i f -all-a agan)". (64) 
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We now estimate an integral of the form 
Jla, p) = f f e-a al didn, a<2, B<2. (6.5) 
a 


About the point 2, we draw a circle G, of radius ọ 
= 2|z,—2,| and a concentric circle Go of radius 20., such 
that GCG). If ¢ lies outside G,, then 2|2—2,| > |2—¢|. 
Therefore 


=] =al "t atasan <a fee 








Go-Gi 
820] zı — %|2-2-F 
| Slana when a+f>2, 
<? 8alg Go when atf=2, (6.6) 
|%— 2a 
322 š 
—a—B 
|2—a—B 3% when a+f<2. 


Furthermore, 


noL are 


L dgan Map 
lz ae Lf ee ¿lei — te eP = |z,—2, |"? * $ 


\e]<2 
J(a,B)<Jotdi, 


we have the estimates * 








Since 





Mop|%— %|?-2-F for a+f>2, 
J(a, p< op(@) + 82|lg|z,—2|| for a+B=2, (6.7) 
M‘,(@) for a+p<2. 


Returning now to the inequality (6.4) and remembering 
that 1 < q < 2 we have in view of the first inequality (6.7) 


LE (JJ (\o—2,| Isa) asan) < My|z,—2,|°-?” ; 


* The method of deriving the inequalities (6.6) used here was 
given by J. Hadamard (see e.g. [30], §563). 
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Therefore, the inequality (6.2) follows from (6.4). This 
completes the proof. 

The inequalities (6.1) and (6.2) indicate that Tf is a linear 
completely continuous operator in the space Lp(G) mapping 


this space onto OQ), a = t=, p> 2, * and 
-= e —2 
C.(Tf, @) < MIy(f,@, a= ae p>2. (6.8) 


Let feC(G). Then the following inequalities follow 
from (6.3. (a)): 
lg(z)| < MO, G), 
A 2d 6.9 
lg) —9(a)| < MOY, Djazz “| E” 
| — 2e| 

where d is the diameter of the domain @. If, on the other 

hand, f ¢ L(G), then we have 


jg (2)| < ML,.(f, @) ’ 
19 (#%1)—9 (%2)| < ML..(f, G)|2,—2,|Ig 





2d | (6.9a) 


|%—2a| ° 


These inequalities imply that the operator Tgf is 
completely continuous in the spaces O(G) and L(G), 
and it maps these spaces onto a class of functions satisfying 
Dini’s condition. 

The following result follows from Theorems 1.17 and 
1.19: 

if fe Dp, p > 2, then f(z) belongs to the class Cp- inside G. 


Pp 
We shall see later that if p < 2 the function f(z) may 
turn out to have discontinuities. 
Theorem 1.19 implies a more general:— 


THEOREM 1.20. If fe Dnp(G), p> 2,m > 1, then Tf 
belongs inside G to the class O3 where a = P=. 


* Such operators are sometimes termed stronger completely 
continuous operators [79a]. 
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To prove the theorem it is sufficient to express deriva- 
tives of f of the order (m—1) by derivatives of the order m 
in accordance with the formula (5.12), and then to make 
use of Theorem 1.19. 

We also observe that the formula (4.9) ts still valid under 
the following conditions: (1) GeC, (2) weC(G) and 
zw eL,(G), p > 2. 

In fact, in view of the formula (5.12), w(z) = ®(z)+ 
+g(z) where De U(G@) and g(z) = T3(d;w). According to 


Theorem 1.19 ge C«(E), a = =E, is holomorphic out- 


side G and vanishes at infinity. Since, by assumption, 
w is continuous in G, ® = w—g is also continuous in G, 
and in view of the Cauchy formula and Cauchy theorem 
we have 


1 w(o)—9 (2) ae (¢) 
a) Dri J geg a es q 


Thus, under conditions stated above, the following formula 


as valid: 
=> a Z agan. (6.10) 


6.2. The inequalities (6.1) and (6.2) were derived under 
the assumption that G is a bounded domain. In the case 
of an unbounded domain the inequality (6.1) has no 
meaning since in general the constant M, depends on 
the dimensions of the domain @ and tends to infinity 
when the diameter of G tends to infinity. The inequa- 
lity (6.2), however, is still true because the constant M, 
is independent of G. 

Consequently, if f e Lai(E), p > 2 and Tf exists at a fixed 


point z = 2 then The Ha(E), a= P= 





2 and 





1 
to 


Tf = Olle? ) (near z = oo). (6.102) 
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It should be observed that the integral over the infinite 
domain is to be understood as the principal value of the 
integral. 

We shall now prove a theorem for the infinite domain 
which also implies Theorem 1.19. 

THEOREM 1.21. Let feLpLy(G) where LpLp(G@) is the 
intersection of the sets Ly(G) and L(G), and p>2,1< 
<p'<2. In this case the function g = Tf satisfies the 
inequalities 


\9(2)| < Mp,pLpLp(f,G), ze (6.11) 
19 (21) —9 (22) | < Mp,pLpLy(f, @)|z,—2| ? , (6.12) 
Zac E, 


—r ~ 


i.e. Tf e C(H), a= pi where 


LpLylf, G) = Ip(f, G) + Lpf, @). (6.13) 


PROOF. Bearing in mind that the constant M, is in- 
dependent of the domain G, we see that the inequality (6.12) 
follows from (6.2) if we take formula (6.13) into account. 
It remains to prove the inequality (6.11). Assuming 
f = 0 outside G we have 


= -5 f [aan aJJ i ua l 


I< 


Therefore, because of the Hölder inequality 


Im <3 J [ine+a pacar} L. J erasan} 


ESI 
+ł{ Í J ie +P asan ( ff “agar 
li> 


ea a Iaf, @)+>( Ton a) 


< Mp,p((Lylf; G) + Lyf, G)) = Mp pIpLy(f, @) , 
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where 





This completes the proof. 

Since in the case of a bounded domain L,(@) C L(G) 
and Lyf, @) < ML,(f, G), the inequalities (6.1) and (6.2) 
follow from the inequalities (6.11) and (6.12). 

Similarly to Theorem 1.21 we can prove 

THEOREM 1.22. If fe LoLp(G), 1<p' <2, then the 
function g(z) = Tef satisfies the conditions 


lg (2) | < My LoLyf , G) , 
19 (21) — 9 (22) | < Mp'LoLplf, @) |2,— 2e |In [zı— zall . 


Here LoLp(G) is the intersection of the sets L..(G) 
and Lp(@), Lolp(@) being a Banach space normed in 
the following way: 


LeoLyf, G) = realmax If(2)|+Lo(f, G) , 


where G is an arbitrary (bounded or unbounded) domain 
of the plane. If @ is a bounded set, Loop(f, Q) < MLolf, @). 
We shall prove the following theorem for the case of 
the infinite plane: 
THEOREM 1.23. Let f e Lp, (E), p> 2. Then the function 
9 (2) = Tzf satisfies the conditions 


lg (2) | < MpLy,,(f) , (6.14) 
p—2 


19 (21) — g (22) | < MpLp,2(f) |2,—2| ? (4, 2, € E). (6.15) 


Moreover, for a given R>1 a number Mp pr can be found, 
such that 


2-p 


ig(@)|< Mp, rlyAf)\e| ? for | >R. (6.16) 
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Proor. Writing Taf in the form Tz,f+Tz,f where 
E, = €(|z| <1), Ea = €(|z| >1) * and replacing the var- 
iable ¢ by 1/¢ in the integral Tz,f we have 


oer Shs 1 el) eee dé dn 
_ -1 {fig L me fijan ed 


eate) 
Also, it is readily observed that 


galz) = J(0)— Jo 6) ; 


soa Sey 


According to Theorem 1.19 g, and go satisfy conditions 
of the form (6.1), for f and fo « Lp(E,), p > 2. Therefore 


late) < lute) + lao) -+] (=) 


< My[Ly(f, E) +Lp(fo, Hy)] = MpLy,,(f) - 
Further, g,(z) satisfies the inequality (6.2) and for g,(z) 
we have 


|ga(21) — ga(22) | <! ama JJ eq E (6.17) 


TE Jas], Jeal < $ then j1—2e,| > 4, |1— tel > $ when [Z| < 
Hence, from (6.17), we obtain 
|Ga(21) — Go(22) < |MpLo(fo, Er) [z1— 2 


p—2 


< MpLp,(f) |z zal P (ail; lal < +) 








* €(....) denotes the set of elements satisfying the conditions 
in parenthesis. 
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Tf |e] < $, [z| > 4, then 
igale) — galz) | < =k. zl f fit E 


2a p 


< MyLI ylfo, Byka P R 








p-2 
< Mply lf, E)ko— 2l? , 
because 


lal >, lal <t, 
Finally, if |z], lza] > 4, then 


alaala 


p—2 p-2 


aha < MpLp,(f) e—a]? 








19a(22)— 92(21) | < 








p 


Ar a B,)|=— = 
Thus, 
9 (21) — 9 (22) | < |gu(#1) — 91(%2) | + | Go(#1) — 92(22)] 








p-2 
< MpLp,(f)|2:—%| ? . 


Further, when |z| > 1 we have 
1 
late) < late)! + g0 gl) 


Mp Ll zi 
< ThT MpLy(fo, Fy) |e > 








= 


< MpL>,,(1) | at ke "| 


The above relation implies immediately the inequality 
(6.16). This completes the proof of Theorem 1.22. 
Thus, if f «Ly (HF), then 
Taf € Cp-(E) , p>2, 
Pp 


a2 
and near infinity Trf decreases as |z|? 


j2|—1 


46 GENERALIZED ANALYTIC FUNCTIONS 


6.3. Theorem 1.23 implies the following 


THEOREM 1.24. Let A(z) € Ly,.(E), p > 2. Then an oper- 
ator of the form 


Pf = fee AK C dean = —xTp( Af) (6.18) 


is completely continuous in the space C(E) and maps 





this space onto the space CAE), a =? =i and 


CAPT, E) < MpLp,(A)C(f, E). (6.19) 


Moreover, near infinity 


2-p 


[Pf] < MpLy,(A)C(f, E)? , p>2. (6.20) 


Proor. The inequalities (6.19) and (6.20) follow im- 
mediately from (6.15) and (6.16) if we take into account 
that Af e Ly (H),p>2 when fe C(#), and Lp.(Af)< 
<Ip,(A) O(f, E) 

If there exists a bounded set of functions {f} (i.e. |f| < 
< M), then by virtue of (6.19) the set {Pf} is uniformly 
equi-continuous and uniformly bounded. Hence, by virtue 
of Arzela’s theorem, it follows that the operator Pf is 
completely continuous. 

Also, the following theorem is true. 

THEOREM 1.25. Let A(z) e Lyp E), p > 2. Then Pf is 
completely continuous in the space Lg (EH) when q > Ps 
besides PfeCA{H), 0<a= 1-25 +7) <2, and 


CPF, E) < Mp, qlp,(A)Laol f) - (6.21) 


Moreover, near infinity, 
[Pf] < Mp, gLp,(A)Laolf)l21~ » 


E 1 q (6.22) 
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ie 1 : 
Proor. If the condition a+ <5 is satisfied the 


function Af e L, (E), r = ar >2, and, according to 
the inequality (1.11), 
Dy, Af) < Lp, A) La, (f) - 
Therefore (6.21) and (6.22) follow at once from (6.15) 
and (6.16). The complete continuity of the operator Pf 
in the space Lao(E) follows from the inequality (6.21). 
6.4. THEOREM 1.26. If feL,)(@), 1<p<2, then 


g = Tof belongs to L(G) where G is a bounded domain; 
y is an arbitrary number satisfying the inequality 


2p 
In this case the following inequalities are satisfied: 
L,(Teaf, @) < Mp,,(@)Lp(f, @) , (6.24) 


(ff lg(e+ 42)—g(e) f'dwdy)’ < Mp rE, @) Aet, (6.25) 
E 


a= ee >0. 
y 2p j 
PRooF. First assume that p< y< 8 Then we 
have 
1 p -2+2 aoe — ta 
meil <2 f S robe- 4 ro ee-e asan, 
G 
_ _P 
q jaani p—1 bf 
where a= te pis 0. Since E desl a =1, with 
y p 2 py q4 


the help of the Hölder inequality we have 


etl <2 (ff or cart azan) x 
G 


x Í Í IZ) pasan *( Í J e-a aga (6.26) 


G G 
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Since for 2 > 0 the constant M (å, G) is given by 


M (A, G) = sup ff \g-el*¥ dean < œ, 
xE `G 


we easily obtain from (6.26). 
Y 
[frat andy < + (Mtaa, 0) (Lott, B x 
a 


x | [VO Pasan ff i-e asa 


Lg 
1 q = 
< Z(M (qa, @))"M (ya, @)(Lolf, DY . 
The last result at once implies the inequality (6.24). * 
Evidently, the restriction y > p may now be abando- 


ned. 
Let g(z) = Tef. Then 


|g (z+ Az)—g(z) | gm eie KE 


<A f rori- p-e daj agan] x 


x (Eat, 0) (S f eelte ae ag an)? 
G 
< M,A (Llf, @)) x 


x ([[VOPle-ele-2- 4e) asan. 


* Making use of an important inequality of Sobolev ([79b], 


p. 481) we may prove that (6.24) remains valid also for y = r5 š 
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From the last inequality we obtain 
1 2 1-2 
(SJ E+ 42)— gle) dody}? < Ma., 4z (Enf, @)) * 


1 

(SS OPażan ff (t-22 4e)? day)” 
° i ee ee 
< Mp,,Lp(f, G)|Az|” ? 2. 

It is important to observe that the constant Mp,, in 
this inequality is entirely independent of the domain G 
if y> 2. This can always be achieved for p > 1. Thus, 
Theorem 1.26 has been proved completely. 

Tf follows from the inequalities (6.24) and (6.25) that Tef 
is a completely continuous linear operator in the space Ly(G), 
1<p <2, and maps this space onto the space L}(E) where 


a= a5 + = y being an arbitrary number satisfying the 


condition p < y < r5 : 


We notice that if G is a bounded domain and y satisfies 
the condition 2 < y < gs then the inequality (6.24) 
is replaced by the stronger one 

L,(Tef, E) < My,(@)Lp(f,@), 1L<p<2. (6.27) 


From Theorem 1.26 in conjunction with Theorems 1.19 
and 1.20 the following theorems follow: 

THEOREM 1.27. If f e Dn p(G@), m > 2, 1< p <2, then, 
inside G, f belongs to the classes Dm-1, and Ors , where y 


Y 
is an arbitrary number satisfying the inequality 2< y< 


2p 
< 3p 
THEOREM 1.28. If f e Dm, (Q), m > 3, then, inside G, 
f belongs to the classes D; are D n2 ana Oigo, where y 
ay m— 


"ay 


is an arbitrary number satisfying the ATE A 1<y<2. 
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6.5. THEOREM 1.29. Let G be a bounded open set and 
A(z) e L(G), p> 2. Then the operator 


A (f)f (0) déd 
p= ff OR = — ntl Af) (6.18) 
: ; : AN S Sd l 
is completely continuous in La(@) if 5 < pig <1 
Moreover, if the integer n satisfies the condition 
2p (1.1 1 
then 
Li (P*f, E) < Mpgal@)Lp(A, G)Lp(f, G) (6.29) 
(k =1,..., 7), 
O(P", E) < Mogae @) L(A, G)L(f, G), (6.30) 
where 
1 
yk = (k=1,...,n), (6.31) 
rpi ita 
q p 2 
jai a(z ttl Ftna Ji (6.32) 
q Pp 
a being an arbitrary positive number satisfying the inequality 
p— a tf i). 
= ~ 1_1 1 
PROOF. Since AcL,(G), fe L(G), 3 < Da <1, 
A Pq 
then Af ¢ L,.(G here ri = —— and 1 2. B 
fe L,(@) w 1 + y 


virtue of Theorem 1.26 the function Pf «e L(G) where 


Z= ti ats a being an arbitrarily small positive 

1 

number. Hence APfe¢L,(G) where r,= 2r and 
pry 


Pf = n?T (APS) < L3(G) where = = E+ ; —~1+2a. Re- 
2 
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peating this reasoning we obtain P f « L),(@) (k =1,...,n) 
where yx is determined by the relation (6.31). Therefore, 
AP”f e Lep) where Tny = Ee Taking into ac- 
count the inequalities (6.28) we find that fa}, > 2 if a 
satisfies the inequality (6.33). Consequently, in view of 
Theorem 1.19. Pt = —xT(AP"f) e C,(E) where $ is 
given by the relation (6.32). The inequalities (6.29) and 
(6.30) follow from the inequalities (6.1), (6.2), (6.23) and 
(6.25). 

6.6. THEOREM 1.30. Let the boundary T of a domain G 
be the union of a finite number of piecewise smooth contours. 
If f eLp(@), 1<p <2, then Tofe L,I) where y is an 
arbitrary number satisfying the condition 


ar 1<p<2. (6.34) 





2 
Further, 


( Í |Tof[’ds)” < Mp,(G) ( J Sey Pagan)? , 


i.e. 
L,(Tef, T) < Mp,(@)Lp(f, @). (6.35) 


PROOF. First let us assume that p < y < ET Then 


-14a 


Itel <2 ff rope- t rot Eg- ae aean, 
G 


1 2 : 1 y—p ií š 
where 2a =—-——+1. Since -+ =— +-= 1, applyi 

yY P y pp g PPPOE 
the Hölder inequality we obtain 


|Tofl <=(f { FOPKE asan) x 
G 


<([Juerracan)?*({fe—areaedn' 
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whence 
f |Toflas 
r J 
n?(M (qa, @))@(L(f, @))’ f t= "ds. (6.36) 
r 


Since for å< 1 we have for the constant M (4, T) 


M(2, T) = sup fle—¿ ds < co, * 
zE pr 


the relation (6.36) implies immediately the inequality 
(6.35). Obviously, we may now omit the restriction p < 
p 

It is seen from (6.23) and (6.34) that if p = 2, in the 
inequalities (6.24), (6.25), (6.35) y may stand for an 
arbitrarily large positive number. It does not mean, 
however, that Tof « L(G) and L,(I’) when f e Z,(G). For 
example, if @ is the circle jz| <d < 1 the function 
ew 


1 


z= rev, 
belongs to the class L,(@) but Tef = mmt is unbounded. 


§7. Green’s formula for the class of functions D,,,. Areal 
derivative 


7.1. Let us now consider a domain G the boundary I’ 
of which consists of a finite number of simple piecewise 
smooth Jordan curves. Let f(z) « Lp(@), p > 1. Then the 
following formula holds 


Tef ap ={— "a (2), if 2eG+Tl, 
ary hee 0, if eG. Ey) 


* This can easily be proved by making use of some simple 
properties of piecewise smooth contours ([60a], Ch. II, §2; appen- 
dix 1). 

t The inequalities (6.24), (6.25), and (6.35) are particular cases 
of inequalities of Sobolev and Kondrashev ([79a], Ch. I, §6). 
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We shall prove this assertion. Let Ga be a sequence of 
domains satisfying the conditions: (1) Gn C @na1C GniiCG 
(2) Ga->G@ when n->0o. 

Consider now the functions 


ti=— = at fn, 


which are obviously holomorphic outside G, and vanish 
at infinity. Therefore, according to the Cauchy formula, 
we have the relations 

1 me Í — Taf (2) ; if Ze Gil, 


= 2 
2ai J t-z \ 0, if zeG. 2) 


It is obvious that if the value of z is fixed, lim Taf = 
n00 


= Tef. Besides, according to the inequality (6.35), the 

sequence Taf converges on J’ to Tof in the mean of the 

order y, i.e. L, (Tef— Taf, T)—>0, y > 1. Therefore, passing 

to the limit in (7.2) we arrive at the relation (7.1). 
Setting in (7.1) zoo we obtain 


x J Tefde = Í [ieandy , 


gi | Told =i) el away ; (7.3) 


In an analogous way we can prove that 


wi | Tare —— | f Tel audy =- f f tiei, (7.4) 


if fe L,(G), p > 1. 

If feL,(@),p>2, the formulae (7.3) and (7.4) are 
valid for the more general case of I consisting of a finite 
number of rectifiable, simple Jordan curves. The proof 
of this presents no difficulties, since in this case, according 


to Theorem 1.19, the function Tef € Ca( E), a = 2-2, 


i.e. 


6* 


54 GENERALIZED ANALYTIC FUNCTIONS 


Suppose now that éwel,(G),p>1, where G, is 
a domain containing the domain G, ie. GCG. In this 
case we have the formula 


= zi | lela = We =~ dady . (7.5) 
If, on the other hand, 3w e Lp(Go), p > 1, then we obtain 


> a) taes Jj: Y lody. (7.6) 


We shall prove these formulae. They were employed 
before (§4) for we CG) and C(G@). It is sufficient to 
prove (7.5). 

Let @ be a subdomain of the domain G, satisfying the 
condition GC G' C @' C G.. Then, inside @’ 


ow adn 
= O(2 = ee 


ff paleo t ff aurea 
nay Ete mgt, Eie’ 
® being a function holomorphic inside G”. Consequently, 


1 1 1 a 
a | ladda = 3; f omt 5 [ ol Ze)ae 
r r r A 
-4 ea 1.7 
ma) (J X tae z. (T1) 


But, by virtue of the Cauchy theorem and the formula (7.1) 


fowa=o, I eee =0, 


Therefore, according to the formula (7.1), (7.7) implies 
the relation (7.5). 

Let us observe that the formulae (7.5) and (7.6) are 
still valid when J’ consists of a finite number of rectifiable 
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Jordan curves if w «e C(@), ôw e Lp(G) or 3w e Lal), p > 2, 
respectively. 

7.2. Let us consider a so-called regular sequence of 
domains G, which contracts to the point ¢ e G, ¢ belonging 
to all Ga ([78], Ch. IV, §2). Then, according to Lebesgue’s 
theorem ([78], Ch. IV, §5), we have for an arbitrary 
sequence of domains Gn of this kind, and for an arbitrary 
function f «e L(G) 

im gag; | J Odiy = He (7.8) 
(almost everywhere in @). 
Hence, we obtain from (7.5): if 80 e Ip(@), p > 1, then 


aw n 1 Af 


(almost everywhere in G). 

The right-hand side of the last relation is termed the 
derivative of w in the sense of Pompeiu, or areal derivative, 
subject to the obvious condition of existence and inde- 
pendence of the regular sequence of domains Gn contracting 
to the point ¢. * 

Thus, we are led to 

THEOREM 1.31. If the generalized derivative dno e L,(@), 
p> 1, then the function w(z) has almost everywhere in G 
a derivative in the sense of Pompeiu, the latter being equal 
to the generalized derivative in the sense of Sobolev dw. 

In particular, if ôw e C(G@), then w(z) belongs to the 
class O;(@) (and conversely). The properties of this class 
of functions are investigated in author’s paper [14a] 
(see also [90], [94)]). 


* This generalization of the notion of the derivative was estab- 
lished: by the Rumanian mathematician D. Pompeiu, [71], (1912) 
who named it ‘derivative with respect to area” (la dérivée aréo- 
laire). We shall use the term areal derivative [82a, b]. 
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§8. On differential properties of functions of the form Tef. 
Operator Jf 


8.1. In this paragraph"conditions will be derived under 
which functions of the form Taf possess derivatives in the 
classical sense. We have already learnt that the function 
Tef has the generalized derivative with respect to Z equal 
to f(z) if fe Z,(@). It is interesting to derive conditions 
for the existence of the generalized derivative of Tef 
with respect to z. The latter derivative, if it exists, will 
be denoted by 


Igg=—— or f= —. (8.1) 


THEOREM 1.32. Let Ge OT’, f(z) C”), 0<a<1, 
m>0. Then the function h(z) = Taf belongs to the class 


OZ (G) and Tof is a completely continuous operator in 
O3(G). Moreover, 


oh oh . . 

ag I tT, a TUPU, (8.2) 
where 

matia =) f Epian. (8.3) 


This singular integral exists in the sense of the Cauchy 
principal value and belongs to the class O7(G). Besides, 
ITf represents a linear bounded operator in C7(G) mapping 
this space onto itself. 

PRooF. Let z be a fixed point of the domain G. Then 
we have 


an? pt a N 


1 dëdn 
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On the other hand, applying the formula (7.6) we may write 


1 {se dédn ee a 














at ag -1f dt 
E =z Po a z Bai C—2 
a at ; | 
=I Bri J t-z} E Drz) , (8 5) 
where a 
A foe 
@,(z) = Bri J z . (8.6) 


Let us observe that if I is the circle |¢—z| = R and z 
lies inside it, |z—2 |< R, then ®,(z) = 0. 

Thus, in view of (8.4) and (8.5), 

i eee aS [EP uano. (8.1 
Since f « 0,(G), the aisle integral in the right-hand side 
of the last relation is to be regarded as an ordinary im- 
proper integral. 

Consequently, for an arbitrary function f of the class 
C.(@) the singular integral (8.3) exists in the sense of the 
Cauchy principal value at every point z inside the do- 
main G, and it is represented by the formula (8.7). 

Let us now prove that g(z) = Mef e O(G), 0<a<1, 
when f « 0,(@) 

If z and z, belong to G, and z Æ zı, then 


g(&)—g (2) = 2 aS) EEan 


a=e ff O-Ha 
Ne JE 2. 


f(2)(%—2) 7 —2) dédn 
i loore (e—a) 


loaa JJ = ioe (8.8) 
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Since 


; et) (¢— Erea a) NA JJ eae 


zone 


1 ardi i at 
=a eae BETI Eor ato 

















we have, taking into account the relation (8.5), 
1 a Te didn 
(¢—2)?(C—%) 
2 Ør(z) z—% i Dr(21)— Pr(z) 
z=% (2—2) (=z) ? 


On the basis of this formula the relation (8.8) may 
now be written in the form 








Zz Æg.  (8.8a) 











az? F(E) — F (2) 
9 (%)— 1 =n Carta) ei 
Zy — 2 FE) — F2) 
ar 2)(¢—%) parT 
+e Baoa = orl) oi(e)) + 


+f (%)[Pr(%.)—Pr(z)]. (8.9) 
Since T'e OF*?, 0<a<1, the integral of the Cauchy 
type ©,(z) given by the relation (8.6) belongs to C7'**(@). 
Hence, ®.(z) e OG) (88). 
Let fe C,(G), i.e. 
If(2)—f(a)| < H(f, a, Cleat, O<a<1. 
Then, oa into account the inequality (6.7), 


E Nz = toe 


a G) dédy 
Í |ie k-et- al 
< EH(, a, @)|z—z,|7",  (8.9a) 
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where M, is independent of the domain G. Making use 
of this inequality we obtain from (8.9) 


l9(2)—g(@)| < MAG) Calf, @)e—a,!", (8.10) 
where 
M,(@) =1+2M, +0,(Gp, @)+H (Dr, G). 
The relation (8.7) implies also the imeguanty 
[af] < M(G)H (f, a, @)+0(f, Q) C (ðr, @) 


< MiG) Olf, @) . (8.11) 
From (8.10) and (8.11) it follows that 
Calaf, G) < MaG) Calf, G). (8.12) 


Thus, we have established that Iaf e OQ) when f(z) e 
c Ca(@). * Moreover, Igf is a linear operator in Oa(@) 
mapping this space onto itself. 

We turn now to the derivation of the formulae (8.2). 
Denoting Tef by h(z), for z Æ 21, Z, 2% € @ we have em- 
H the formula (8.8a) 


Zz— 2 
LA a) 21) P 
2 fe GEHA 


“em ((_ ffl) 
Fl caren area) ent 


+ (34 ahe- Sro- a Hg ). (8.13) 
4 
If fe C.(G) it follows pcm from (8.13) that 


h(2,)—h(z) 
2-2 





— Mej- itas 








< M.H(f, a, G)|e—a|"+ 


+ ~ an Bel) ores 


C(f,@). (8.14) 





* This proposition was first proved by Giraud [34] (cf. also [54], 
[56a}). 
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If now 2, tends to z along a radius making an angle # 
with the real axis, 2,—z2 = |z,—z|e we have 


im PF) _ 1754 4 jey. (8.15) 


21-2 a & 


Setting here § = 0 and 0 = Z we obtain the formulae (8.2) 





2 
which can be written in the form 
eT eT 
Mel yey), Fal mp. (8.16) 


Thus, if Ge 0}, fe C.(@), then 


Tof e, Hof = Ae 





O(G). (8.17) 


We have also the following a 


Calaf) < O(Taf) < MaCdf). (8.18) 
This indicates that Tgf is a completely continuous operator 
in Oa) and maps this space onto Ca(@). 
Assume now that f«0G). Then by means of the 
formula (7.6) we find 


1 
Tel Se Cc sp 
vn a 
R I 1 Te 
Eor ot C-—2 2ni y C—z 


pime TOE iga) 


60 nt J mS 








Since 7 
i (iO 


60 Fas C—2 


mi ff see i ffan, 
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we obtain in view of (8.19) 





_m (@\_ 1 feat 
gf = Tef) ani J eae (8.20) 
Hence, according to the first formula (8.16), 
all. ð = 
oes -I0 76 0K@). (8.21) 


Besides, if fe C3(@), 0<a<1, from (8.20), in conse- 
quence of (8.16), we have 


‘inde OH. as 








The formulae (8.21) and (8.22) indicate that if G e 03, 
fe C(@, then Mefe OG). By continuing a similar 
reasoning we conclude that if G e 07'*’, f e O7(G),0<a<1, 
then Maf e C2(G), Taf « O7*'(@), and 


Oa (Hef) < Cr (Tet) < MnaCa(f,@). (8.23) 


This inequality implies that Tgf is a completely continuous 

operator in any O7(G) when 0<a<1, m=0,1,... 

Thus, Theorem 1.32 has been completely proved. It is 

to be borne in mind that by C¢'(G) we understand 0”(@). 
COROLLARY OF THEOREM 1.32. Let A(z) « C7 (G). 

Then Paf = Te(Af) will also be a completely continuous 

operator in O7(G), and if fe C7(G), then Paf « O74). 
Indeed, in view of (8.23), 


Ct (Paf) < Mina Oe (Af, @) . 
But, making use of the inequality (1.6(a)) we have 
Cr Paf) < Mm, C(A) OP (f) < MnaOr(f) - 


It follows readily that Pef is a completely continuous 
operator mapping C7(@) onto 0714). 
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The relation (8.15) implies also the following 

THEOREM 1.33. If f € OdG) and f(z) = 0, ze G, then 
the function Taf is differentiable at the point 2, i.e. at this 
point there exists a derivative of the function Taf with respect 
to the complex argument; moreover, we have 


aT yf _ 1 (HE LLLE 
A gf =— Pee Ena (8.24) 


8.2. We have seen above that the function Tef is 
continuous on the entire plane if f «L,(G), p> 2. The 
function gf in general has a discontinuity on the con- 
tour I. 

Let le? and fe C(I). Then we may regard the 
function f as continued outside G, the class being con- 
served. Therefore the formula (8.20) holds for both z e @ 
and zeG+J. 

Let a function y(z) be given both inside G and outside G. 
Then, if there exist limits of y(z) when z tends to a point t 
of the contour from inside @ or from outside G, they will 
be denoted by y+(t) and y-(é), respectively. It is known 
that for an integral of the Cauchy type (3.1) the following 
formulae take place ([60a], Ch. I, ae 
1 ff) 
2i J Et ae a 


A mca ioni fH —t ` 


Making use of these formulae, we obtain from (8.20) the 
relation, [11a], [96], 


Heft- i =-10(F) > ter, (820) 





"a= 510 Fo 
(8.25) 





representing the jump of the function gf on the con- 
tour T. 

8.3. Let us now consider the case in which @ covers 
the entire plane H. This case has certain peculiarities; 
it is important, therefore, to examine it in more detail. 
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First, let us observe that Theorem 1.32 still holds if 
f(z) C Lpz (E), 1 <p <2. We also have 
THEOREM 1.34. If feLpCT(E), then Tef e Lp07* (E) 
and lgj e Cr (E), 0<a<1. 
PROOF. Let @ be the circle |z| < R. Then 
1 f fat 


Pelt) T Y me h |e] < R 


and, in view of the inequality (8.9 (a)), we obtain from (8.9) 


19 (%)—g(z)| 
< M.H(f, a, Ejaz", Me=1+2M%. (8.27) 


Since the right-hand side of this inequality is inde- 
pendent of R it is also true even when Roo. Consequently, 
ITpf < H,(#) when f « H,(#). Further, since 


ej = —2 = ff apse jae 
i]>1 


we have 


Isil <2H(1, a, B)+= (2%) To, D 


< My.(Le(f, H) +H (f, a, E) . (8.28) 
It follows from (8.27) and (8.28) that 
C.(Hzf, E) < Myf{Lo(f, Z)+ H(f, Bj. 


Thus, Mgf € C.(#) when f e Lp0(E), p >1. 
According to (8.14) the folowing inequality holds 
inside the circle |z| < R: 


h (21) — h (2) 


ea Mat -F (0) < MH, a, Blea. 
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This inequality is clearly true also for Roo. Conse- 
quently, the relations (8.16) still hold when f e ZjC,(E), 
p > 1 ie. Tyf e CE) if f e Ly0,(B). 

This completes the proof of Theorem 1.34 in the case 
m = 0. In an analogous way the theorem may be proved 
for an arbitrary m > 0. 


§9. Extension of the operator Jf 


In this section we shall show that the operator Hf 
can be extended to a linear (bounded) operator in the 
spaces Lp, p > 1. 


9.1. We first prove three lemmas. 
LEMMA 1. If f and g « D&(E), then 


(i, 9) =(f 9), d,o) = ff f@g@)dedy, (9.1) 
E 


where 
-iffa mul ffOn, oa 


Proor. If f e D(F), then, according to the formulae 
(8.20) and (8.21), 


m- -=:()), H- (9.3) 


dz oz oz 


Integrating by parts and making use of the formulae 
(7.5) and (7.6) we obtain 


(If, 9) = lim tp Ifj dedy ao J| Tras 


7 aj 
= -lim i Tf 7 andy = lim im SSe 2) andy 


= lim i Í fligdeay = (f, ig) . 


> je <R 
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In deriving the above formula we have omitted the 
curvilinear integral over the circumference |z| = R since 
it vanishes as a result of the vanishing of g for sufficiently 
large R. 

The formula (9.1) indicates that JZ and IT are adjont 
operators in the linear manifold D%(Z). 

LEMMA 2. If f e D&(E), then 


TII = f . (9.4) 


PROOF. In view of the property (9.3) of the operator Hf 
we have 
TII = 6; (ê; Tf) . (9.5) 


By virtue of the formula (4.10), inside the circle |z| < R 


Tja ay dédn 
Dai, mall t—2 ates at tz 








Since Tf = 0(|2|~), then 





Consequently, 


~-i ffen. TETN. 


Differentiating both sides of this relation with respect 
to Z, according to the relation (9.5) we obtain 
f = 0,T(0,Tf) = Mf . 


The relation (9.4) proves that in the linear manifold 
D2.(E) the operator I has an inverse J7~* which coincides 
with its adjont JZ. 

LEMMA 3. If f and he D&E), then 


(If, Ih) = (f, h) . (9.6) 
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Proor. If we set g = Ih in the formula (9.1) and 
take into account (9.4) we obtain (9.6). * 
If f = h the formula (9.6) assumes the form 


(if, Uf)=(f,f), ie. Lif, E) = Laf, E). (9.7) 


As a consequence of (9.6) the operator M does not 
affect the invariancy of the scalar product of elements 
of the linear manifold D%(E), and according to (9.1) 
and (9.4) the adjont operator ŽI coincides with the inverse 
operator I>. 

Thus, in the linear manifold D%(E) the operator IZ 
possesses properties of unitary operator. Since the linear 
manifold D%(F) is dense in L,(EZ), according to a known 
theorem of functional analysis, operators IT and IT can be 
uniquely continued to mutually adjoint linear unitary 
operators of the space L,(E). 


9.2. Let us consider the operator 


1 C)dk, 
,g =08;T,g9, where Tiyg=— alj n J (9.8) 





Applying the operator I, to finite functions g belonging 
to the linear manofold D%(E) we obtain infinitely many 
times differentiable functions behaving at infinity like |z|~*. 
Therefore we may consider combinations of the form 
I, II*g , H*g where 
IT*g = 0,T xg ’ (9.9) 
If ge Di,(E),m>1, we can show that 
z Tag = T.(29) , OgT 49 =,T (229) ° (9.10) 
Bearing in mind that 


_i gÈ +2) 
E 





+ We should not be disturbed by the fact that generally 
If < D} (E). It is readily observed that the formula (9.1) is also 
valid in the case of g= IIh,he D} (E), since near infinity g 
= 0(|z|-3), Tf = 0(|z|) and the above proof is still valid. 
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the relations (9.10) are established by a differentiation 
of the integrand. 
By virtue of the formulae (9.10) we have 


« a (( 4E g(t) ap 
—tTeIg = 25 | f eal J. = aa 


=o; f a f Me 


= 2;{ lim IJ ôg (t) dE, m E "tk 


By means of integration by parts we obtain 


JJ ig (t) al, J iji ea 


a. snang fS a a|° 
Consequently, 


II, II*g = a: I f Ele, gC) dEr, 








where 





K(z, t) = im 5 5 z If Arts Əl 


lt<R 


In computing the last integral we may assume that the 
points z and ¢ lie on the real axis. Performing a change 
of the variables of integration according to the formula 
t = |z—Cl oe, (z ££), we obtain 


R 
Te—tl 
E D= alima | u f ata oat] 
s _ 1 
ge se m f 1-H et =n o  a(Ẹ= e) 
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Consequently, 
II, II*g = ô; {= = g) ge an) =g(z). (9.11) 


Replacing in this relation g by g and passing then to 
the complex conjugate relation we obtain H*g = g. 
It is also easy to establish the formulae 


(Maf, 9) = (f, 17*g) , (Mef, 49) = (f, 9) - (9.12) 
By means of the relations (9.11) and (9.12), which are 
true for arbitrary finite functions, we infer that the 
operators JJ, and IJ* may be uniquely continued to 
mutually adjont linear unitary operators of the Hilbert 
space La( E). 
We shall now prove the following relation in the linear 
manifold D(F): 


Ly(l,g, E) < Aplj(g,#), p>1, (9.13) 


where A is a positive constant depending on p but 
independent of g. 





We have 
Ig == a game 
mG RE ee 
a Lf eta Lim f TEI 
But 





2 
[E ane i | soera =o. 
Iti=e 
Changing now the variables of integration in the second 
integral according to the formula ¢ = ge” and passing 
to the limit, e>0, we obtain 


co 2n 


eg k f egloewtejap. (914) 
0 0 
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Taking into account that 


27 n 
f eeg(oet+2)dp = f eg (oe? +2)—g(— cet? +2)]dp , 


the relation (9.14) may be written in the form 


ifs 
Ig =} { (e, dp, (9.15) 
0 
where 


+00 
vi, aip 2% ò gloez) 
Peai | LTT. 


Replacing z by (t+ic)e® we obtain 


+00 
TUle-+io)e%, oe] = E f Letina, (9.16) 


We recall that for the transformations of the form 


= 20 a 


the following inequality, due to Riesz [77], holds 
+00 +00 
J lv(aPao < AZ f OBa] p>, 


where Âp is a positive constant depending only on p. 
Making use of this inequality we obtain from (9.16) 


T atetiog’, e] dr < AP Í lgl(z +40) 6] |? dr . 


Integrating this inequality again with respect to c from 
— oo to +œ and performing a change of the variables 
of integration according to the formula ¢ = (t+ io)e'? 
we obtain 


~~, 


J Sg, &) Pan, < AB JJ ICPE. (9.17) 
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From the formula (9.15) with the help of the Hélder 
inequality we have 


pla f = 
Ua? <=> | pte, apa. 
0 


Hence, in view of the inequality (9.17), we arrive at the 
inequality 


[fore <23 | f separ, 
E E 


implying immediately (9.13). 

By means of the inequality (9.13) we can assure an 
extension of the operator J/, to a linear operator acting 
from L,(E) iíto Z,(#) for an arbitrary p> 1. 

Let g be an element of L,(F), p > 1. Let gn be a sequence 
of elements of DÌ(E) which converges in the mean to g, 
i.e. Lp(g—gn) 0. Then, in view of the inequality (9.13), 
the sequence J7,gn converges in the mean to an element 
of L,(#) which will be denoted by Hg, i.e. Lp(g— 
—IT,9n)>90 if n->oo. If two sequences gn and ga of the 
linear manifold D(F) converge to g, then Ign and Hg, 
also converge to the same limit. It is evident that the 
operator Ig is additive and homogeneous. Moreover, in 
the case of this operator the inequality (9.13) holds. 
Consequently, Mg is a linear bounded operator in an 
arbitrary L,(#), p> 1. 

Let us now consider the problem of extension of the 
operator JZ. We have in the linear manifold D&(Z) in 
view of (9.11), (9.8) and (9.9), 


Ig = II (II, II*g) = 3T (2;'T,11*9) 
= 0,1,JI*g = Yg . (9.18) 


The formula 


T (0-1, II*g) = T,IT*g , 
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has been employed above; its validity follows easily from 
Theorem 1.16 if we take into account that T,//*g vanishes 
for ž = oo. 

Evidently, the formula (9.18) allows us to consider J as 
a linear operator in an arbitrary Z,(Z), p> 1. 

Let us now denote by Ap the norm of the operator H 
in L,(#); Ap = L(I), p > 1. We have seen before that I 
is a unitary operator in Z,(Z). Consequently, A, = 1. 
But, according to an important theorem of Riesz [77], 
(see also [35], Ch. IX), 45 is a logarithmically convex 
function of p. Therefore a number 6(¢) > 0 may be found 
for an arbitrary «> 0, such that 


Ap—1<e, if |p—2|<d(e). (9.19) 


This property of the norm A, of the operator II will 
frequently be used below. 


REMARK. The reasoning carried out above is basically 
adopted from the papers of Zygmund and Calderon 
[36a, b]; they examined properties of more general many- 
dimensional singular integrals (see also [56b]). 

In the foregoing, the following formula was laid down 
as the basis of the definition of the operator M: 

ITf = 0, Tf . (9.20) 
It is so far rigorously justified only for functions con- 
tinuous in the Hélder sense. Naturally, the question 
arises: is it preserved in more general spaces L,(E), p> 1? 
This problem is solved by 

THEOREM 1.35. If f e Ly)(E), p > 1, then Tf has a gener- 
alized derivative with respect to z equal to If, i.e. in this 
case the formula (9.20) holds which may be written thus: 


oT oT 5 ; 
=t, Fleiri. (021) 
PROOF. It is to be proved that 
I= |f (fop +If-p)dsdy=0, (9.22) 
G 


where 9 is an arbitrary element of D°(@). 
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Let fn be a sequence of elements of the linear manifold 
Di.(G), which converges in the mean to f, i.e. Lp(f—fn)>0 
when n->oo. Since 


In = JJ (Tfatep+ollfa)dedy =0 (n=1,2,...), (9.23) 
G 


taking into account that the sequences Tfn and Hfr 
converge in the mean to Tf and Hf, respectively, we 
obtain from (9.23) by the limiting process (9.22). 
Theorems 1.16 and 1.35 imply the following: 
THEOREM 1.36. If df « Lp(G), p > 1, then 0,f exists and 
also belongs to Ly(@). 
PROOF. Since f= @+Tf;,@e%U,(G,), then f, = P+ 
+f; € Ip(G,) where G, is an arbitrary subdomain of G. 
We have seen in the preceding paragraph that the 
operator If in the space Ca may be represented by an 


integral of the form 
i n , * 


the integral being understood as the Cauchy principal 
value. Naturally, the question arises: is this formula 
preserved in the case of the space L,(Z), p > 1. Omitting 
details of the proof we note that on the basis of the 
general results of Zygmund and Calderon, [36a, b], the 
formula (9.24) can be justified, namely: if f e La(E), p > 1, 
then the right-hand side of the relation (9.24) exists in the 
sense of the principal value almost everywhere and it is 
equal to ITf. 


§10. Some other properties of functions of the classes D,(G) 
and DG) 


In this section, on the basis of the previous results, 
we shall prove a number of properties of functions be- 
longing to the classes D,(G) and DXG). Evidently, it is 
sufficient to consider the class D; only. 
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THEOREM 1.37. Let fe Dip(G),1<p<2, ge Dr(a), 
p= ea . Then the product fg e DAG) and 


3p—2 
afg) = F259 + 9ðzf - (10.1) 


PROOF. Let G, be a subdomain of the domain G, 
G,C G. Then, according to the formula (5.12) 


f(z) = D(z) +Th, g(z) = P(2)+ Tg 
(h =f , nR=99, Th=Taf, ®, P e U(G,)) . 
Consequently, 
fg =hħ+Tf, Tg, h=OY+OT9,+ PTh. 


We note that the formula (10.1) holds if at least one of 
the functions f and g belongs to CG). Now we have 


a;h = D Tg, + Po Tg, = g + Pf. 


It remains, therefore, to prove the formula (10.1) only 
for the product Tf,Tg,, i.e. we have to show that if 
p e Di(G,), then 


J fU(TAT I) + (AT + nTh)yldedy=0. (10.2) 


Let fn be a sequence of functions of the linear manifold 
D.(G,), which is convergent in the mean of the order p 
to fı. Evidently, we have 


J S Efa Tg) op + FoTH +: Tfa)pldedy =0. (10.3) 


Since f, eLp(G), Tye L p (G) and g, «Ly(G@), Tf Ei (@), 
p-i 
then after passing to the limit (10.2) is obtained from (10.3). 
It should be taken into account that fa and Tf, are con- 
vergent in the mean (and, consequently, also weakly) 
to fı and Tf,, respectively. 

10.2. THEOREM 1.38. Let zf e L(G). Let the function 
gz = w(¢) establish a one to one continuous mapping of 
a domain @’ of the -plane onto a domain G of the z-plane. 
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If w(t) CG’) and the Jacobian of the transformation 
does not vanish inside the domain, then the implicit function 
f (w()) € DG’), DAG’), and 
arf (w(t) = df (2)ðzw + def (2) ORB , (10.4) 
Bef (w(L)) = sf (2) Ow + 2zf (2) eB . (10.5) 
ProoF. It is sufficient to prove the first of the above 
formulae; the second will then follow in a similar way. 
We first observe that, according to Theorem 1.36, the 
condition 0;f e L(G) implies that ôf e L,(@). Since inside 
any subdomain G, of the domain G the function f can be 
represented in the form 
f=@+Tg, where eWl), g=4f, 
it is sufficient to prove the formula (10.4) only for a func- 
tion of the form Tg, where g e L(G). In doing so it is 
to be borne in mind that the formula (10.4) is true if 
f € (Q). Let gn be a sequence of elements of D$(@), which 
converges in the mean to g. Then the sequence falu (t), 
where fn(z) = Tgn, will converge in the mean to f(w(¢)) 
over the domain & of the plane ©. 
Therefore, if y e D{(@’), then 


SJ f (w()) erot) dé dn 
oe J J {n(w (6) zp) dé dn 
= —lim Jf Oath) aban 
=— lim J f pE) (stale) zw + defale)2em) dé dn 
=e l J 9 (6) [LT gndzeo + grog] dé dn 
= =f Í g(t) gerw + gozw]| dé dn 


= — f f pt) Tgozw + 0; T gem] dé dy , 
G 


which completes the proof of the formula (10.4). 
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THEOREM 1.39. Let the values of the function z, = f(z) 
of the class D{G) belong to a bounded domain G,, and 
g = zf € L,(G), p > 2. 

Let the function G(z,) be holomorphic inside G2, and 
G, C G2. Then the implicit function ®[f(z)] = fa (z) belongs 
to D{G) and 

dsf,(2) = © (Ff (2)) Af (2) , (10.6) 
dzfal2) = ®'(f(2))2-f (2) ° (10.7) 

PRooF. Inside the subdomain G, of the domain G 

we have 
f(z) =O(z)+Tag, PeAlG), g=%f. 


Let gn be a sequence of elements of D..(G,) which con- 
verges in the mean of the order p to g. Then the sequence 
fn = ®+Te@,9n converges uniformly to f in G,. Therefore, 
the sequences ®(f,(z)) and '(f,(z)) will converge uniformly 


inside G, to O(f(z)) and @’(f(z)), respectively. Therefore, 
if ọ e D(G,), then 


J J Df @))apdady 


=lim Jf (fale) dp dedy 
N00 Gi 
= —lim | J 9(2)®' (fale) 2zfal2) dedy 
n> Gy 
= —lim ff 9(2)©'(falz)) gale) dedy 
no Gi 


=- SJ 9'(i@)g(@)andy , 


which completes the proof of the formula (10.6). The 
formula (10.7) can be proved in a similar way. 


CHAPTER II 


REDUCTION OF A POSITIVE DIFFERENTIAL 

QUADRATIC FORM TO THE CANONICAL 

FORM. BELTRAMI’S EQUATION. GEOMETRIC 
APPLICATIONS 


§1. Introductory remarks. Homeomorphisms of a quadratic 
form 


In this chapter our attention is focussed mainly on 
the investigation of the problem of the reduction of the 
quadratic form 

F = a(x, y)da*+2b(,y)dady+e(e,y)dy?, (1.1) 
A=ac—B>0 
to the canonical form 
F = A(dv+dv?), AO. (1.2) 
This problem consists in proving the existence of univalent 
solutions (homeomorphisms) of Beltrami’s system of 
equations 
ou ov ov 
Wace tayt a? (1.3) 
— õu ov ' 
Viy yt oom =0. 
Many problems of analysis and geometry may be reduced 
to the above problem (for instance, the problem of the 
conformal mapping of a surface on the plane, reduction 
of elliptic differential equations to canonical form in 
a two-dimensional domain, etc.). 

At present this problem has been solved under very 

general assumptions in respect of the coefficients of the 
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quadratic form. The complete solution was probably first 
obtained by Lichtenstein [48], who basically employed 
for this purpose Koebe’s results on the theory of uni- 
formization; Lichtenstein assumed that the coefficients 
were continuous in the Hölder sense. In a more general 
case, when the coefficients are simply continuous, the 
problem was solved in a different way by Lavrentyev, 
[45a, b]. Further generalizations may be found in the 
papers [46a], [59], [18], [93]. 

In this chapter a method indicated previously by the 
author, [14c], is presented, which enables us to obtain 
a full solution of the problem under very wide assump- 
tions about the coefficients of the quadratie form (1.1). 
A similar method of proof was proposed independently 
somewhat later by Ahlfors, [3a] (see also [92], [5d]). 
Further development and applications of the method to 
the problems of quasi-conformal mappings can be found 
in papers of Bojarski [11b, c, d, e]. 

We shall assume henceforth that the following con- 
ditions are always satisfied: 

(1) a(a, y), b(®, Y), c(%, y) are measurable bounded fun- 
ctions on the entire plane F; 

(2) 4 = ac—b? > A, > 0, a > 0 almost everywhere on E 
(4 = const). 

It follows from the condition (2) that 


la- VA} +0" 


= SH<1 = const. 1.4 
(a +VAar+e do 3 do co ( ) 


We note that the condition (1.4) is always satisfied if 
in the vicinity of the point at infinity a = c 40, b = 0. 
Then the quadratic form (1.1) has in the vicinity of the 
point z = co the canonical form (1.2). If a,b,c are given 
in a bounded closed domain @ in which the conditions (1) 
and (2) are satisfied, they can always be continued to the 
entire plane preserving the above conditions. To this end 
it is for instance sufficient to set outside G a=c 40, 
b=0. 
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The main object of the present chapter is to prove the 
existence of a transformation of the independent variables 


u = us, y), v=v(s, yY), (1.5) 


which would imply, first, the setting up of a one-to-one 
continuous (homeomorphic) mapping of a given domain G, 
of the plane z = a#-+iy onto a domain G, of the plane 
w = u+iv, and, secondly, the reduction of the quadratic 
form (1.1) to the canonical form. If such a transformation 
exists the complex function w= u+iv will be called 
the global homeomorphism of the quadratic form (1.1). 
If the domains G, and Gu under consideration cover the 
entire z- and w-planes, respectively, then the corresponding 
global homeomorphism will be termed the complete home- 
omorphism of the quadratic form. 

It is also useful to introduce the concept of the local 
homeomorphism. The function w(z) is said to be the 
local homeomorphism of the quadratic form (1.1) if it 
establishes homeomorphic mappings of a neighbourhood 
of the point 2 onto a neighbourhood of the point w, = w (2o), 
and the form (1.1) assumes the form (1.2). 

Below we shall, under certain specified conditions, 
prove theorems on the existence of the homeomorphisms 
of the quadratic form (1.1). We shall also examine differ- 
ential properties of the homeomorphism depending on 
the differential properties of the coefficients of the 
form (1.1). 


§2. Beltrami’s system of equations 
It is evident that 
aF = (ada + (b +i yA) dy) (ada + (b—i yA) dy) . 


If the functions u = p(z) and w =u+iv are found 
which satisfy the relation 


pdw =ade+(b+iyA)dy, A=ac—b:>0, (2,1) 
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then we have 


F= TE dw dw = A(du +d), A= HE, (2.2) 
It is seen from (2.1) that w satisfies the following 
(complex) equation: 


an b+ivae =0, (2.3) 
or 
d,w—q(z)0,0 = 0, (2.4) 
where 


a—VA+ib  a—c+2ib 


SS eee ee ae 2.4: 
a+VA—ib a+e+2yaA nee) 


q(z) = 


The equation (2.4) is equivalent to the following system 
of two real equations 


ou 


ov ov — Ou ov ov 
Aig 4 5y tO ag =0, Viz? 


atla. CD) 


Ox oh 


This system is named Beltrami’s system of differential 
equations. Evidently, it constitutes a generalization of 
the Cauchy—Riemann system. As we shall see later (§4.4) 
a close connection exists between these two systems. 

Thus, the problem of determining the homeomorphisms 
of the quadratic form (1.1) is equivalent to proving the 
existence of univalent solutions of Beltrami’s system of 
equations (2.2). These solutions will also be named the 
homeomorphisms of this system. 


§3. Construction of the basic homeomorphism of Beltrami’s 
equation 


The function w(z) is said to be a generalized solution 
of the equation (2.4) in a domain G if there exist generalized 
derivatives 0,w and 0,w of the class L,(@), p > 1, satisfying 
the equation (2.4) almost everywhere in G@. First, we shall 
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prove the existence of generalized solutions of the class Dip, 
p>2. * l 

We decided above to always assume that q (z) is a meas- 
urable and bounded function on the entire plane and 
satisfies the condition 


lg(z)|<%@<1. (3.1) 


Moreover, let us assume that g(z) belongs to a Lp({E), 
p' < 2. Then the inequality |q(z)’<|q(z)/”, p > p’, implies 
that q belongs to any class L,(H), p > p’. Later on we 
shall abandon this assumption imposing certain restrictions 
on the behaviour of the function q(z) near infinity. We 
shall now prove that under the indicated conditions 
Beltrami’s equation (2.4) has a solution of the form 


Wz) -2—1 SS iEn, (3.2) 


where f is the function to be determined, belonging to 
a class Ly(E), p > p’. 
According to the formulae (8.16), Ch. I, we have 


ôW =f, a&W=14+3,Tf=1+If. (3.3) 


Inserting these expressions into the equation (2.4) we 
obtain 


f—qllf =q. (3.4) 


This equation belongs to a class of two-dimensional 
singular integral equations investigated by Tricomi, [85b]. 
We shall consider it now as a linear equation in the space 
L (E) and we shall prove its solubility. 

In fact, since L,(I/f) < ApLy(f), Ap = Lp), then 
Ly( qt) < qoLp(ITf) < qoApLy(f). But the constant Ap is 


* Below we shall derive a formula enabling us to construct even 
wider classes of generalized solutions possessing isolated singularities, 
branch points, ete. (§4.4). 
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a continuous function of p, [77]; therefore, taking into 
account that qo < 1 and A, = 1 (see formula (9.7), Ch. I), 
a number ¢>0 may be found such that when 2—e < 
<p<2+e the inequality qop < 1 is satisfied. Hence, 
according to the principle of contraction mappings, there 
exists a solution of the equation (3.4) and it belongs to 
any class Lp(E), |p—2| < e. In view of Theorem 1.21 the 
function W —z = Tf belongs to C,(H#). Moreover, it belongs 
evidently to Dyo+.. 

It is important to note that the equation (3.4) can be 
solved by the method of successive approximations, 
according to the scheme 


h=9, Inti = 4+ Ql fn (n =0,1,...). (3.5) 
This procedure yields the series 
f= q+ glij +g (qq) +... (3.6) 


This method makes possible a fairly easy determination 
of an approximation of the function f with an arbitrarily 
large (assumed beforehand) degree of accuracy. 

Below, (in §5), we shall prove that the function (3.2) 
constitutes a complete homeomorphism and satisfies at 
infinity the following conditions: 


W(co) = œ, #27W(z)>1 with zoo. (3.7) 


These conditions follow immediately from the formula (3.2) 
if we take into account the formula (6.10a) of Ch. I. We 
shall find out later on that these conditions determine 
the complete homeomorphism in a unique way (§5.3) 
Therefore, the homeomorphism represented by the for- 
mula (3.2) will be referred to as the basic homeomorphism 
of Beltrami’s equation (2.4). In order to prove the above 
fundamental assertion we have to establish the existence 
of local homeomorphisms and to examine some of their 
properties; the following section, therefore, will be devoted 
to this problem. 
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§4. Proof of existence of a local homeomorphism 


4.1. We have the following 

THEOREM 2.1. Let G be the vicinity of a fixed point 2 . 
If q(z)<« CG), O<a<1, then there exists in a small 
neighbourhood Go of the point 2(GoC G.) a local homeo- 
morphism W,(z) of the equation (2.4), belonging to the class 
CG), 0<a<l1. 

Proor. By an application of the non-singular affine 
transformation 


= Z — Zo + 4 (2o) (Z— Zo) (4.1) 


we see that the equation (2.4) assumes the form 


aW—o(t)aw = 0, e0 = ee (4.2) 


Since |¢(z)| < go < 1, it is easy to obtain 


uisgi lelG)—e(te)| < othe (4.3) 


Since o(0) = 0 there exists a closed circle Ga, |¢| < ô, in 
which the following inequalities are satisfied: 


|e(S) | < Mtr, le(ć1)— e (ča) | < M |i tl, (4.4) 


H(q, a, Go) 
(1— qo)? 


Let us now consider the function 


M = 


e(2); for 2] <6, 
ct) = 20(0)(1-1), for gacela, (5) 
0, for (|é|>6. 


Evidently, o(¢)«C.(#) and it vanishes outside the 
circle G. From (4.4) and (4.5) we obtain 


Joa) | < Mig", — Jeal)— ealta) | < 5M i—i o 
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Therefore, assuming that 6 <1, we have 
Clos, Ge) < MS, 


Cos, Gs) < M(5+6°) << 6M. (4.6) 


Let us now denote by C2(@s) the set of elements belong- 
ing to C,(E) and vanishing outside Gs. Since OXG) is 
a closed linear manifold of elements of C,H) it may 
be regarded as a space of the Banach type. 

Consider now the operator Mf = 04(¢) Jf where f € CAG). 
Evidently, Hef is a linear bounded operator mapping the 
space O%(G,) onto itself. If fe O2(G,), then according to 
the formula (8.7), Ch. I, 





f(e)aear ()—1@) 

g(z) = al aa al aa ) dëdn 
Hence 

lote)| < HUF, a, ) IJ gaa <a HE Hi, a, Ge). (4.7) 


By virtue of the formula (8.9) of Ch. I, we have also 
|g (#1) — g (#2) | < Mafzı— z: "H (f, a, Go) , 
i.e. 
HIj, G) < M.H (f, a, Go). (4.8) 
It follows from the inequalities (4.8) and (4.7) that 


OLIT, Gs) < (M+) EU, a, G) < Haut, Gs) (49) 


M,=Mi+2. 
a 
According to the formula (1.7) of Ch. I, 


Calosllf , Gs) 
< Cal ea, Gs) CCT, Gs) + C (03, Gs) Calf, Gs) ’ (4.10) 


Therefore, in view of (4.6), (4.8), and (4.10) we have 


O(oalTf, Gs) < ROf, Go), it, = n(m =). (4.11) 


8 
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Let us choose 6 so that the inequalities 


a a 
6<1 ; ô < W(52+M,) (4.12) 
are satisfied. Then it is readily seen that 
My, < en <i (4.13) 


We now seek the solution of the equation (4.2) in the form 
d L 
yos ihe CY Lo 4y, fe ONG). (414) 


Since 


aw = f (¢), weii a i, 


(2—2) 





we obtain for f the equation 
FE) — ealt) f = ealt) . (4.15) 


On the basis of the inequalities (4.11) and (4.13), 
applying the principle of contraction mappings we find 
that the equation (4.15) has a unique solution f(¢) be- 
longing to O%(G). 

From (4.15), with the help of the inequalities (4.6) 
and (4.10), we obtain 


Calf, Gs) < Calos, Go) + Calos lf, Gs) < 6M + MsCa(f, Go) - 
Hence, in view of (4.13) and (4.12), 


a N A Calf) <1. (4.16) 


Calf, Gs) < 
(Í, 3) 1- M, 46°” 





Taking into account that f e Co(@s), according to Theo- 
rem 2.1 the function W(¢) =¢+Tf e Cx(@s). We shall 
now prove that W (¢) represents a homeomorphic mapping 
of the vicinity of the point ¢ = 0 onto a vicinity of the 
point W (0). 
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According to the equation (4.2) and the relation (4.15) 
the Jacobian of the transformation is given by the formula 


(ew P 
ra Pa 


Bearing in mind the inequalities (4.3), (4.7) and (4.16), 
we obtain 


JÐ > Q-A (1— LTA)" 
> (1—-@) @-< Calf, aa) >0, (4.18) 


Therefore, for |¢| < ô the Jacobian J,(¢) > 0. Consequently, 
the function W (¢) = ¿+ Tf, where f is a solution of the 
equation (4.15), represents a one to one continuous 
mapping of a circle || < 6) < ô onto a neighbourhood of 
the point W (0). 

Returning to the variable z = æ+ iy, according to (4.1) 
we have the function 


= W(z— zo + 4(#%)(2—)) , (4.19) 


which, obviously, is a solution of the equation (2.4) be- 
longing to the class C(@), where Gj is an ellips with the 
centre at the point 2 onto which the circle || < ô is 
mapped by means of the affine transformation (4.1). 
Moreover, by means of the function W,(z) this ellipse is 
mapped homeomorphically onto a neighbourhood of the 
point W,(z). Therefore, W,(z) constitutes a local home- 
omorphism of the equation (2.4) in a neighbourhood of 
the point 2). This completes the proof. * 

REMARK. It can be proved that if g(z)«C.(H), 0< 
<a<1, the standard circle G, of the radius 6, independent 





Jo) = = (1— |e) P) 1+. (4.17) 














* The principle of the argument which will be presented below 
(p. 91) implies that the local homeomorphism of the equation (2.4) 
constructed by means of the formulae (4.14) and (4.16) in fact maps 
the entire plane z onto the plane W. However, it satisfies the equa- 
tion (2.4) only in the vicinity of the point z. 


8* 
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of the position of the point 2, may be taken for the 
vicinity in which the local homeomorphism exists. 


4.2. THEOREM 2.2. If q(z) € C7(G)) where Gy is a neigh- 
bourhood of the point za, then the local homeomorphism W (2) 
which was constructed above belongs to the class f 


OE), O<a<1. 


PROOF. Obviously, the theorem will be proved if we 
discover that the function W (č) =č¢+ Tf, where f is 
a solution of the equation (4.15), belongs to the class 
On *(B). 

It is easily seen that we may assume that the function 
eC) belongs to Ca (E), ef) = e(f) for || <46, and it 
vanishes identically outside the circle |¢| < ô. Such a con- 
tinuation of the function o,(¢) outside the circle |¢| < 46 
is, evidently, always possible. We shall hereafter write 
simply g(¢) instead of ọs. The proof will be carried out 
for the case m = 1. It is readily seen that the general 
case can be examined in a similar way. 

Let us now assume that qe O(E),0<a<1, and 
consider the equation 


g— glg- Tg = % - (4.20) 
It is a linear equation in C,(H#). Since I—q/J has the 
inverse operator the equation (4.20) reduces to the equation 
g—U—qi)geTg = (I— g) - (4.21) 
Since T is a completely continuous operator and (I— qI)! 
is linear, (I—qJZ)-1q,Tg is completely continuous in Ca( E). 
Let us prove that the equation (4.21) has always a solution 
in C.(E) (its right-hand side, obviously, also belongs 
to Ca(E)). Let gy be a solution of the corresponding homo- 
geneous equation which is equivalent to the homogeneous 
singular equation 


Jo—4Hgo—QTgo =9, Ge CE). (4.22) 


+ Strictly speaking the function W,(z)— (2—2% + 4 (20) (%—%)) 
belongs to the class 0%+t1E). 
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It follows from (4.22) that gẹ = 0 in the vicinity of the 
point z = co. Introducing the function 


E 


and taking into account that (cf. the formulae (8.20), 
(8.22) of Ch. I) 


aT go = Jo, U1Go+4eV Go = 2Ll4TYo) , 


the relation (4.22) may be written in the form 
é[Tgo— UT] = 0, 


ie. Tgo—qlHTg, = ®(z) where (z) is an entire function. 
But Tg,— qlTg, vanishes at infinity. Therefore, according 
to Liouville’s theorem, ®(z) = 0, ie. Tg,—qlITg, = 0. 
Hence, Ty, = 0 and g, = 0. This result implies that the 
equation (4.21) or, what is equivalent, the equation (4.20) 
has a solution g belonging to the class C,(#),0<a< 1. 
On the other hand, the equation (4.20) can be written in 
the form 


é,[Tg—qlITg—gq) = 0. 


We therefore infer that Tg—qI7TTg = q. Thus, the solution 
of the equation (4.15) has the form f = Tg. Since g « 0,(E), 
in view of Theorem 1.32, f « Ca( E). Consequently, Tf € 02(Z) 
thus completing the proof. 

Similar reasoning leads to the proof of the following 

THEOREM 2.3. If q(z) € Dnp(G@o), Mm > 1, p > 2, where Gy 
is a neighbourhood of the point za, then the local homeo- 
morphism Wz), which was constructed above, belongs to 
the class Dmn,p(E). 

4.3, THEOREM 2.4. Let q(z) belong to CT,0<a<1, 
m>0 in a neighbourhood of the point 2. Let W,(z) be 
a homeomorphism of the equation (4.20) corresponding to 
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the vicinity Gy of the point zo; then every generalized solution 
of the equation 


ow ow 
ae 1) pars 0 (4.23) 


in the domain G, ts represented by the formula 
w(z) = O[W,(z)] (4.24) 


and, consequently, belongs to the class O7'*'(G,). Here B(w) 
is an arbitrary holomorphic function of the complex argument 
in the domain W,(G,). 


PROOF. First of all we can verify by a direct substi- 
tution that a function of the form (4.24) really represents 
a solution of the equation (4.23). It is also evident that 
®[W,(2)] e C2** in a neighbourhood of the point za, since 
Welz) e 07+, Now, it remains to prove that every gene- 
ralized solution of the equation (4.23) can be represented 
in the form (4.24) in the vicinity of the point za. In fact, 
regarding W, = W,(z) as an independent variable and z 
as its function we have an implicit function w(z(W,)), 
which, according to Theorem 1.39, has generalized deriv- 
atives with respect to W, and W,. Taking into account 
that w(z) satisfies the equation (4.23) we obtain 


dw(z(Wo)) aw oz dw əz 





aW, a2 oW, 02 OW, 
ôw | az Oz 
dz [0 Wo a | ( l 


Since W,(z) is a solution of the equation (4.23), 


1 





Wo _ lew a. 
~ OW, oz OW, aw,’ 





aw, mef ag əz 
= —— aaa 2) -= j. 
ow, a aw, 2! ra 
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It follows from the first relation that ow #0. Con- 


sequently, in view of the second relation, at 
0 
+q(z) Z = 0. Thus, by virtue of (4.25), 
aw 
dw (2(Wo)) Si 
aw, 

This implies, according to Theorem 1.15, that w(z(W,)) 
is a holomorphic function in Wọ. This completes the 
proof. 

As a consequence of Theorem 2.3, the formula (4.24) 
immediately implies the following: 

THEOREM 2.5. If q(z)¢Dnp(G), m>1, p> 2, then 
every generalized solution of the equation (4.23) in the 
domain G, belongs to the class Dinis(Qp). 

4.4, THEOREM 2.6. If q(z) e O(G), 0<a<1, then the 
zeros of a non-constant solution w(z) of the equation (4.23) 
are isolated inside G, i.e. every zero has a neighbourhood 
inside which there are no other zeros of the solution under 
consideration. If w(2)) = 0 at a point 2, then in the vicinity 
of this point 


w (2) = [(2— 2) + g (2) (2—%)]”w (2) , (4.26) 
where n is a positive integer and w(z) is a function continuous 


in the Holder sense in a neighbourhood of the point 29 where 
it does not vanish. 


Proor. It follows from the formula (4.24) that in 
the vicinity of the point 2 
w(z) = [Wo(z)— Welzo) |" Go( Walz) ’ (4.27) 


where ®,(¢) is an analytic function in the vicinity of the 
point e = W,(z), and Palčo) = 0. Now, according to the 
formulae (4.19) and (4.14), we have 


Wol2)— Wolo) = W(S)—W(0) =¿W4(¢), (4.28) 
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where € = z—2,+ q(2)(Z—%), 


iC ee 
SS ee 
Wael ad) eT 


Since |/(¢)| < G.(f, Goci, we have, obviously, 





HD IAB), Q<p<7—. 





Therefore, in view of Theorem 1.19 W, €C,;(£), p = p- : 
We shall now prove that W,(0) 4 0. In fact 
dEy 
W,(0)| 21—-- = pie (ya a 
ore Caf, G3 ff a 
mee ITS 
Hence, taking into account the inequality (4.16), 
Ce, 6) Gs) Vir dE; a 2Ca(f, Gs) ô 1 
|W. (0) )| 21- jg- nea o 


The formula (4.26) follows directly from the formulae 
(4.28) and (4.27). The number n will be called the multi- 
plicity of the zero zo. 


4.5. The formula (4.26) implies at once the following 

THEOREM 2.7. Let q(z)<« C0 < a< 1) in a neighbour- 
hood of a point 2). If w(z) is a solution of Beltrami’s equa- 
tion (4.23) in the vicinity of zo, then when z tends to zo along 
the radius p = arg(z— zo) = const., 


me Es), Ault — q (eo) e=) , a) 


where A, is a constant independent of ọ. 


_ Tt follows from the relationship (4.29) that a solution 
of Beltrami’s equation has at a point 2 a derivative with 
respect to the complex argument z if and only if g (zo) = 0. 
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4.6. THEOREM 2.8. (PRINCIPLE OF THE ARGU- 
MENT). Let q(z) e C(@G), 0<a<1. Let w(z) be a solution 
of Belirami’s equation in the domain Q, which satisfies 
the following conditions: (1) w(z) is continuous in G+I" 
where T is the boundary of the domain G, and (2) w(z) #0 
everywhere on T. Such being the case, w(z) may have inside G 
only a finite number of zeros, this number being given by the 
formula 


1 
N= gn Arargw (2) : (4.30) 


Every zero is counted n times, where n is its multiplicity. 

PRooF. The boundedness of the number of zeros of 
the function w(z) follows immediately from Theorem 2.6. 
Let now 2,...,2n be the zeros of this function, every 
zero being repeated n times (n is its multiplicity). Then, 
in view of the formula (4.26), we have 


w(2) = woe) | | te—eet+-alen)@—%)1; (4.31) 
k=1 


obviously, w(z) is continuous in G+J' and vanishes 
nowhere. Now, taking into account that 


1 1 se 
z Arargwde)=0,  5~Apanrg{(e—ax) +9(%)(@—%)} = 1, 


we obtain the relation (4.30) directly from (4.31). 

4.7. In conclusion, we consider one more important 
property of the homeomorphisms of Beltrami’s equation. 

THEOREM 2.9. If q(z)«C.(@), 0<a<1, and the 
solution w(z) of the equation (4.23) represents a one-to-one: 
mapping of a neighbourhood of the point zy € G onto a neigh- 
bourhood of the point wy = w(2), then the corresponding 
Jacobian of the transformation does not vanish at the point 
under consideration, i.e. 


ow |? 
Oz 


2 


ow 


J =| >0. (4.32) 
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This result follows immediately from Theorem 2.4 and 
the inequality (4.18). 


§5. Proof of the existence of a complete homeomorphism 


5.1. In §3 we constructed a solution of Beltrami’s 
equation in the form 


W(z) =e 5 ff ames eet, (5.1) 


where f satisfies the equation 
f—qllf =q, If = a Tf . (5.2) 
We have assumed that 
lg(2)|<%@<1, Q(e)eLp(E), p'’<2, (5.3) 


Therefore f belongs to any class Ly(E) where 2—e <p < 
<2+¢. Hence, in view of the inequality (6.11), Ch. 1, 
we have near the point at infinity 


W(z) = 201+ 0 (fel). (5.4) 


We shall now prove that W (z) represents a complete 
homeomorphism, under the additional assumption that 
q(z)<« Ca (E), 0<a<1, m>0; further, in §5.4, this 
assumption will be abandoned. 

If q(z) « Cz (E), then, in accordance with Theorem 2.4, 
the function W(z)«C7"* in the vicinity of any fixed 
point of the plane. It follows immediately, therefore, 
that z— W (2) € O@' (EB). 

Let us now prove that W (z) assumes once and only 
once every fixed value Wọ. In fact, the function W, (2) 
= W(z)— W, which, evidently, satisfies Beltrami’s equation 


0,0 —q(2)0,w = 0, (5.5) 


cannot be identically equal to a constant, since, by virtue 
of (5.4), near the point z= œ it has the form W,= 


= 2[1+ O(|e|-1)]. Therefore the increment of Z ate W.(z) 
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on a circle of a sufficiently large radius with the centre 
at the point z = 0 is equal to unity. Hence, according to 
the principle of the argument (Theorem 2.8) there exists 
only one point z at which the function W,(z) has a zero 
of the first order, i.e. at the point 2 and only at this 
point the function W(z) assumes the given value Wp). 
We have, therefore, proved the following 

THEOREM 2.10. If 1) |¢(z)| <@<1, and 2) q(z)e 
e Lya (E), 0<a<1,m > 0, p’ < 2, then the function (5.1) 
is a solution of Beltrami’s equation representing a complete 
homeomorphism of the plane onto the plane. This homeo- 
morphism has the following property: 


W(z)—ze OZNE). 


5.2. The complete homeomorphism (5.1) may be re- 
garded as a local homeomorphism in an arbitrary neigh- 
bourhood of any fixed point z. Therefore, Theorem 2.4 
implies directly the following 

THEOREM 2.11. If the following conditions are satisfied: 
(1) la(e)|<g<1, and (2) q(2) e LyCadE), 0<a<i, 
p' < 2, then every function satisfying the equation (5.5) in 
a domain G is represented by the formula 


w(z) = &(W(e)), (5.6) 


where ®(2) is an arbitrary analytic function in the domain 
G = W(G@). 

Theorem 2.10 will now be completed by the following 

THEOREM 2.12. If (1) |q (2)| < qo < 1, (2) ¢(z) € Lp C.(£), 
0<a<1, p' <2 and (3) q(2) e C7(G), O< a<1, m>1 
where G is a domain of the plane z, then the complete homeo- 
morphism (5.1) satisfies the conditions: (1) W (z) e OHE) 
and (2) W (2) « CIG). Moreover, all continuous solutions 
of the equation (5.5) in the domain G belong to the class 
CZA). 

PROOF. Let @ be a closed subdomain of G. Let us 
take a polygonal domain G, such that @ C Go GCG 
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and let us continue the function q(z) outside G, preserving 
the three conditions of the theorem—it is known that 
this continuation is possible, [44a]. Let us denote the 
function thus defined by goz) and the corresponding 
homeomorphism of the equation w;—qw,=0 by w,(z). 
According to Theorem 2.10 w,(z) « C7" (H). Since q = q 
in Go, W(z) and w,(z), as solutions of Beltrami’s equa- 
tion (5.5), in view of the formula (5.6) satisfy the relation 
W (z) = ®,(w,(z)), where P(w) is a function holomorphic 
in the domain G,, = w(G)). Therefore W e CZE). 
Now, G’ being an arbitrary subdomain of G, we have 
W e 07 (G@). The remaining part of the theorem is obvious. 
5.3. It was already mentioned in §3 that the complete 
homeomorphism (5.1) satisfies the conditions 


W(œ)= œ, 21W(z)>1 for ¢->00. (5.7) 


In other words, the complete homeomorphism (5.1) 
preserves the point z = co and the directions parallel 
to the real axis at this point. These requirements determine 
uniquely the complete homeomorphism. This result follows 
immediately from 

THEOREM 2.13. Every complete homeomorphism of the 
equation (5.5) has the form 
aW(z)+6 
yW(z)+6’ 
where W(z) is the complete homeomorphism (5.1). 

Proor. According to Theorem 2.11 every complete 
homeomorphism of the equation (5.5) can be represented 
in the form 





W,(z) = aô— yf £0, (5.8) 


W, (2) = P(W (2), (5.9) 


where W (z) is the basic homeomorphism and ®(W) is 
an analytic function of the complex argument W which 
should establish a homeomorphic mapping of the plane W 
onto the plane W,; it is known, however, that only 
linear fractional functions possess this property. This 
completes the proof of the formula (5.8). 
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It is now evident that the conditions (5.7) determine 
a complete homeomorphism uniquely; this was the reason 
for naming the homeomorphism (5.1) the basic homeo- 
morphism. 

5.4. We shall now abandon the requirement of con- 
tinuity in the Hélder sense of the function q(z). If q(z) 
satisfies only the conditions (5.3), then the function 
W (z2) = 2+ Tf e D, (EF), |p—2| < £. According to Theorem 
1.21 this shows that Tf «e C,(#). It was proved by Bojarski, 
[11b], that also in this case the function W = 24+ Tf 
represents a one-to-one continuous mapping of the plane z 
onto the plane W. We shall here reproduce Bojarski’s 
proof, [11d]. 

THEOREM 2.14. Let q(z) be a measurable function 
satisfying the following conditions: (1) |q(z)|<@<1 
(do = const.) and (2) q(z) = 0 outside a fixed circle K with 
the centre at the origin of coordinates. Then the function 
W(z) =2+Tf, where f is a solution of the equation (5.2), 
establishes a homeomorphic mapping of the plane z onto 
the plane W. The function W = W(z) and the inverse 
function z=2(W) belong to a space CHF), 0<a<1, 
a depending only on the circle K and the constant qa, i.e. 
a= a(K ’ Qo): 

PROOF. Let gn(z), n =1,2,... be a sequence of con- 
tinuously differentiable functions on the entire plane, 
satisfying the conditions 


Qn(2)—>@(z) almost everywhere 
lan(2)| <Q, (5.10) 
gn(z)=9 outside K. 


Such a sequence can be obtained, for instance, by taking 
the mean value of the function g(z). By virtue of (5.10) 
we have 

Lplqa—q4)—>0 for any p>od. (5.11) 


Let us consider the sequence of the functions 
Walz) = 2+T (fa), (5.12) 
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where fa is a solution of the integral equation 
fn—QnlT fn = Qn - (5.13) 


= W, 


Evidently, fn = 0 outside K; -g nl? ) = 0. From 





(5.13) we obtain the estimate Lp(fa) < qo ApLp(fn) +Lpldn), 
or for p satisfying the condition qAp<1,|p—2|<e 


_Lpldn) < c 


Lolfa) < Si-o4. ieni (5.14) 


where ¢ is a constant independent of both n and p. Further, 
we obtain from (5.13) 
fn—fm = gall (fn— fm) + (Qn— 4m) fm + Gn—Qm , 
whence, for p satisfying the condition qop < 1, 
(1— Ap) Lp(fn— fm) < Lp((Qn— 4m) fm) + Lp(dn— 4m) « 
On the other hand 
Lp[(dn— 4m) LT fm] < Lpg(Gn— Ym) Lpp (HT fm) , 


where 5+55 1. Therefore, choosing p’ so close to 


unity that qApv<1, and taking into account (5.11) 
and (5.14), we find that 


Lp fn—fm) < En,m Cy ’ En,m—>9 when nN, M> , 


where n,m = Lpg'(qn— 4m) and c is a constant (depending 
on p but independent of n and m). Let 


j=limfn in Lj,(E), feL(K), f=0 outside K 


Evidently, f—qUf=q. Assuming W(z)=2+Tf we 
have 0,(W—Wa) < MLplf— fa), a= r-t, p>2. Conse- 


quently, Wn —>W (z2) uniformly on the entire plane. It is 
evident that W (z)e C,H). According to Theorem 2.10 
W,,(z) is a continuously differentiable homeomorphism of 
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the plane z onto the plane W. Let us prove that W (z) 
is also a homeomorphism of the plane z onto the plane W. 
To this end let us consider the sequence of continuously 
differentiable functions z = zp)(W)—inverse to the functions 
of the sequence (5.12). We have 


én(Walz)) =2 and Walen(W))=W  (5.14a) 


for all W and z. 
It is easy to verify the formulae 


am 1 3Wn azn 1 aw. 





fe ee — = — — n 
ôW Jn æ’? W Jn 0% ae 
(Jn is the Jacobian of the transformation W = W,(z), 
aW,|? |eW,|? tick ts 
Jn = aa ae ee ) which imply, by (5.13), that 2=2z,(W) 














satisfies the quasi-linear equation 


a: an 

T + dnlen(W)) = a =0. (5.16) 
As a consequence of the eee (5.14) we derive 
from (5.13) 


|Wn(2)—2| < MoLplfa) < M, (5.16a) 
where the constant M is EA of n. Taking (5.15) 


into account we see that -= ka = 0 outside a fixed circle K, 


7 
independent of n. Therefore, by Theorem 1.16, 2n(W) can 
be represented thus: 


Zal W) = W +a W) + T (Fn) 
= W+,( ey PO atan, (5.17) 


where AG) = 0 outside K, and the function ®,(W) is 
holomorphic on the entire plane. 

- When n is fixed T(jn) is bounded and limT (fp) = 0 
when W —coo. By virtue of (5.16a) ®,(W) is also bounded 
and since lim |W,(z)— z | = 0, 00, i.e. lim |W — 2n(W)| = 0, 
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Woo, then ®,(W)—0 if Woo, ie. (W) = 0. There- 
fore, (5.17) assumes the form 


enW)=W+TGn), n=O outside K,. (5.18) 


Making use of (5.16) and the last formula we obtain 
for fn the equation 


Ja + qu(én( W)) Ia Se qn(2n( W)) ’ 


Besides, |qu(zn(W))| <q <1. 
Thus, similarly to (5.14), we obtain the estimate 


Lolfa) < C2 


(¢, is independent of n) valid for p > 2 and satisfying the 
condition qop < 1. According to the inequalities (6.1) 
and (6.2) of Ch. I, the operator Tf transforms the space Lp 
into a space of functions satisfying the Holder condition 
in a completely continuous way. Therefore, from the 
sequence (5.18), a sequence 2n,(W) can be extracted, such 
that it converges uniformly to a function 2(W) satisfying 
the Hélder condition. By a limiting process in (5.14a) 
with respect to the subsequence np, k—>oo, we obtain 
W (2(W)) = W and 2(W(z)) = z, i.e. w = W(z) is a home- 
omorphic mapping of the z-plane onto the w-plane pos- 
sessing, as well as its inverse z = 2(w), all the required 
properties. This completes the proof of the theorem. 

REMARK. The uniqueness of the limit (W) of the 
subsequence 2n,(W) and the compactness of the sequence 
2n W) imply immediately that 2,(W)—2(W) uniformly. 

5.5. We have so far been assuming that g(z) = 0 in 
a neighbourhood of the point z = oo. Now we can abandon 
this restriction. We have the following 

THEOREM 2.15. If q(z) is a measurable function on the 
entire plane and the condition |q(2)|<@ <1 is satisfied, 
then there exists a complete homeomorphism W (z) of 
Beltrami’s equation 0;w—q(z)0,w = 0 belonging to a class 
CAE), 0<a<1. 
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PROOF. Let Wpg(z) be the basic homeomorphism of 
the equation 
õzw— gr(z)0,0 = 0, (5.19) 
where 
(2), for |el<k, 


5.20 
0, for |z|>R. 20) 


qr(2) = | 1 


According to Theorem 2.14 the function Wp exists and 
belongs to a class C,(H#), 0 < a< 1. Performing a change 
of variables in equation (5.19) according to the formula 


1 


C=C(2) = Wre Wao)? (5.21) 
we obtain 
aw—g(l)aw =0, (5.22) 
where 
y(t) = LER Ont (8.23) 


1— q (2) gr(2) 3st 


As is seen from (5.21), ¢(z) represents a univalent con- 
tinuous mapping of the z-plane onto the ¢-plane, the 
vicinity of the point z = 0 being mapped onto the vicinity 
of the point ¢ = oo, and conversely. By virtue of (5.20) 
and (5.23) q,(¢) =0 in a fixed neighbourhood of the 
point ¢ = oo. Moreover, it is evident that |q,(¢)| <q < 1. 
Therefore g,(Z) satisfies all the conditions of Theorem 2.13. 
Consequently, there exists a basic homeomorphism of the 
equation (5.22), which will be denoted by W,(¢). Con- 
sidering now the function 
W,(z) = Wile(2)], 

we obtain a complete homeomorphism of the original 
equation (5.5). 

If we take into account that ¢(z) is analytic in z outside 
the circle |z| < R and W,(¢) is analytic in ¢ in the domain 
in which q,(¢) = 0 (this domain is the image of the circle 
|z| < R) we obtain the following differentiation formulae: 


Wa =2W,(0)a.0, WW. =&Wi(6)ef, for jel>R, 


9 
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and. 
0Ws =W), We =8&W (tôt, for jel <P. 


It easily follows from these formulae that W, satisfies 
Beltrami’s equation (5.5). Taking into account that 
W, (o0) = W, (ċ¿(c0)) = W,(0) we find that the fractional 
function 

1 
Wit (z)]— W,(0) 


represents a univalent and continuous mapping of the 
z-plane onto the W-plane, the point z = oo being preserved. 
Since ¢(z) and W,(¢) are functions continuous in the 
Hélder sense, evidently W(z) also satisfies the Hélder 
condition in any finite part of the plane. Thus, Theo- 
rem 2.15 has been proved completely. 

5.6. The above mapping of the z-plane onto the W-plane 
will not, in general, be continuously differentiable. We 
know only that it belongs to the class D,,» for a p > 2. 
Nevertheless, it was shown in [11b, 11d] that the mapping 
W(z) =2+Tf has a number of properties analogous to 
those of continuously differentiable mappings. With 
respect to some fundamental operations of analysis 
(integration, generalized differentiation, etc.) it behaves 
in exactly the same way as continuously differentiable 
mappings. These statements allow us to investigate the 
properties of solutions of Beltrami’s equation w;—q(z)w, = 
= 0 under the only assumption that q(z) is a measurable 
function satisfying the condition |q(z)|<q<1. For 
example, we have the following 

THEOREM 2.16. Under the above conditions all solutions 
(of the class D,»(@), p > 2) of Beltrami’s equation 

wz q(z)w, = 0 
are given by the formula 
w(z)= (Wie), Wz) =2+Ty, (5.24) 


where f is a solution of the equation (5.2) and © is an 
arbitrary analytic in W function in the domain W (G). 


W(z) = 
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It is evident that the last formula makes possible the 
construction of solutions of Beltrami’s equation possessing 
arbitrary singularities of the pole type, essential singu- 
larities, branch-points of various types, etc. In particular, 
by means of the formula (5.24) we can construct various 
univalent solutions mapping homeomorphically a do- 
main G onto canonical domains of appropriate type. 
A number of important properties of this kind of uni- 
valent mappings were established in the paper [11d]. 

Finally, we state without proof the following theorem, 
[11d]: 

THEOREM 2.17. Let Gu, n =1,2,... be an increasing 
sequence of subdomains of the domain G, GaC Gai, G= 
=limGn when n->oo. Let there be given in the domain G 
an equation of the form (5.5). Assume that sup la(z)| = 

Gn 


= Qn <1, and it is possible that qn—>1 when noo. Then 
there exists in the domain G a global homeomorphism of 
the equation (5.5). In every bounded and closed subdomain 
of the domain G the properties of this homeomorphism are 
analogous to those of the homeomorphisms investigated 
above. 

Under the assumptions of Theorem 2.17 the global 
homeomorphism cannot, in general, be represented by 
means of the simple formulae (5.1) with fe L(G), p> 2. 
Nevertheless, it can be constructed from the homeo- 
morphisms of the form (5.1) by a limiting process. 


§6. Reduction of a positive quadratic differential form to the 
canonical form. Isometric and isometric—conjugate co- 
ordinate systems on a surface 


6.1. Let us now again consider the quadratic form 
F = ada? + 2bdady +cdy?. (6.1) 


Let us assume that: (1) a,b,c are bounded and belong 
to the class Cf in a domain G&G (m>0,0<a<1), 
(2) A = ac—b? > A, > 0 in G, A, = const. Considering the 


g* 
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global homeomorphism W(z) = u(%,y)+iv(#,y) of the 
system of equations (1.3) we can reduce the quadratic 
form (6.1) in the whole domain G@ to the canonical form 


F = A(u, v)(du? + dv?) , (6.2) 
where 


4yA 
4-44, Jawa- (63) 


or 
A = a0 + Qbay ly +n, = ayi + 2bYu Yo + ey. (6.4) 


In view of Theorem 2.10 every global homeomorphism 
of the quadratic form (6.1) belongs to the class 0%*"(@). 
Therefore, it is seen from (6.3) that Ae C7 in the ap- 
propriate domain. 

If a,b, ce Diy p(G), m > 0, p > 2, then, according to 
Theorem 2.5, the global homeomorphisms of the form (6.1) 
belong to the class Dmizp, and, consequently, A e Dm+,p- 

By means of conformal transformations of the first or 
of the second kind 


Wy = thy +i, =D, (Wle)) or =, (We), 


where ©,(W) is an arbitrary univalent holomorphic 
function in W(G), we can obtain any global home- 
omorphism of the quadratic form (6.1) with respect to 
the domain G, and, evidently, 


F=A,(dut+dv2), A=A,|O(w)P. (6.5) 


If we make use of Theorem 2.15 the reduction of the 
quadratic form (6.1) to the canonical form (6.2) may also 
be performed in the ease in which the coefficients are only 
measurable bounded functions in a domain G, and 
ac—b? > go> 0. Since Lu, Vye Lp, p > 2, it follows from 
(6.4) that Ae Lp. 

Let a domain GŒ represent a union of domains Gi, Ga, 
..-, Gu, where GG, = 0, i # k. Assume that a, b, ce O7(G), 
#=1,2,...,0 and that both the functions and their 
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derivatives up to the mth order may have discontinuities 
of the first kind on the contours of the domains G;. Then, 
according to Theorem 2.12 and Theorem 2.15, there 
exists a global homeomorphism W(z) of the class C,(#) 
belonging to the class 07't’(G@;) inside every domain G;. 

6.2. Let us now apply the above results to the 
solution of the geometric problem of construction on 
a given surface of a so-called isometric net of lines 
æ = const., y = const. defined by the fact that referred 
to this net the fundamental quadratic form assumes the 
form 


I = A(da®+dy*), A>O. (6.6) 


Henceforth by a surface we shall understand the union 
of its interior and boundary points, i.e. the boundary 
points also belong to the surface. 

Let a surface S be mapped homeon.orphically onto 
a domain G of the plane, i.e. there has been established 
a one to one continuous correspondence between the 
points of S and G. Then the coordinates st, æ? of a point 
of the domain & will also be regarded as the coordinates 
(interior coordinates) of the corresponding point of the 
surface. It is evident that the domain G is closed. By 
mapping homeomorphically the domain Œ onto another 
(obviously also closed) domain @ we obtain on the surface 
a new coordinate system %!, %2. Thus, to every one to one 
mapping of the domain Œ onto another domain there 
corresponds a fully determined coordinate system on the 
surface. Consequently, there exists an infinite set of co- 
ordinate systems on the surface S and a change of a co- 
ordinate system «1,2? on another system t, % is per- 
formed by means of non-singular transformations of the 
form 


w= Ga, a), at = a(S, X), 1=1,2, (6.7) 


where @(x1, a?) and x‘(%*, #) are continuous single-valued 
functions in G and G@ respectively. 
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By introducing in the space a Cartesian system of 
coordinates with unit vectors e,, ez, es, the position vector 
r(e}, a) of an arbitrary point of the surface S may be 
expressed in the form 

r(a', a?) = X (a1, #)e,+ Y (a1, o)e,+ Z (a, x*)eg, 
where X, Y, Z are Cartesian coordinates of a point of 
the surface with interior coordinates æt, #7. Let us now 
assume that there exists a coordinate system at, æ? on the 
surface S with respect to which the functions X (a, a), 
Y (a, w), Z(#!, æ) are continuous and have continuous 
derivatives of the order < k in a closed domain G@. Then 
the surface S will be said to belong to the class C*. In 
differential geometry it is customary to call a surface 
regular if k >3. We shall hereafter also use this term 
in this sense. We shall also consider surfaces of the 
classes CË and Dkp- 

If there exists on a surface a coordinate system 2, 2, 
such that X, Y, Z are analytic functions in the variables 
æt, a in the domain G, then the surface S will be called 
an analytic surface or a surface of the class A. 

We shall henceforth make use of the fundamentals of 
the theory of surfaces in vectorial and tensorial notation. 
For references on this topic the reader is advised to 
consult the book [37]. It should, however, be borne in 
mind that we shall sometimes use different notations 
(see also Ch. V, §5). 

Let us consider a piecewise smooth surface S. composed 
of a finite number of surfaces of the class O*,k >1, 
which is homeomorphic to a domain G of the plane (@ may 
coincide with the entire plane). Then the equation of the 
surface may be represented in the vector form 

r=r(a, 2), 
where r is the position vector of a point with (interior) 
coordinates a, «7. If the vectors 


POSITIVE DIFFERENTIAL QUADRATIC FORM 105 


are chosen for the base vectors of the coordinate system 
a, æ, then the first fundamental form of the surface has 
the form 

I = ds? = a,gdautda®, where dag = Targ - (6.8) 


In the case of a piecewise smooth surface aap will be 
sectionally continuous bounded functions in the domain G. 
Since a = d4,4— 413 > a > 0, according to Theorem 2.15 
there exists a global homeomorphism of the form (6.8) 
with the corresponding isometric coordinate system æ, y 
on the whole surface. It follows that the net of lines 
æ = const. y = const. covers the whole surface in a con- 
tinuous way but it is isometric only on every smooth 
part of the surface. On the contact lines the coefficients 
A(w,y) of the form (6.6) suffer discontinuities of the 
first kind. On passing through the contact lines of neigh- 
bouring smooth parts of the surface the coordinate lines 
are continuously continued from one part into another, 
but in general the property of isometry on these lines 
is violated. 

If a surface belongs to the class 07'*", 0 < a <1, then aag 
belong to C2'(@) and, consequently, in this case A(x, y)e Cx. 

Let us observe that a change of isometric coordinate 
system—from an isometric system æ, y to an isometric 
system a’, y’—is performed by means of a transformation 
of the form 


a’ +tiy’ = O(a+ty) or av’ +ty’ = O(a+ty), 
where @ is an analytic function univalent in the domain 


of the variables x, y. If this domain coincides with the 
entire plane z = «+ iy, ® is a bilinear function 


Ee 
RS yet’ 
6.3. We now consider the problem of reduction to the 


canonical form of the second fundamental quadratic form 
of the surface, 


aô— yf #0. 


II = dag dard? . (6.9) 
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The coefficients of this form are expressed by the for- 


mulae 
er Tı X Ta 





Dag = MT og, Top — dntda? ; =. Ir, x Tal (6.10) 
The principal curvature of the surface is given by 
K = bay Bag — biz ; (6.11) 


2 
Ay) Meg — A12 


It follows that the form II has constant sign on surfaces of 
positive principal curvature. Let a surface S be composed 
of pieces of the class C7**(m > 0) of positive principal 
curvature. Such being the case, it is seen from the for- 
mulae (6.10) that the coefficients of the form II are 
sectionally continuous functions of the class C7. 

As before, we shall assume that the surface is homeo- 
morphic to a domain @ of the plane. Moreover, it is as- 
sumed that K > K, > 0 (in @), Ky = const. Accordingly, 
in view of Theorem 2.15 there exists a homeomorphism 
of the quadratic form II corresponding to a fully de- 
termined coordinate system on the surface. The second 
fundamental quadratic form referred to this system has 
the form 


II = kd? = A(da®+dy?), Ae O™@), (6.12) 


where k, is the so called normal curvature of the surface 
in the direction s. 

If the coordinate net on the surface is constituted by 
the lines of curvature ¢ = const., 7 = const., then the 
form II = A*k,d& 4 B’k,dy? and the corresponding homeo- 
morphism 2(¢) = #(é,)+¢ty(é,7) satisfies Beltrami’s 
equation 

z AVk,—BVk; Vha, = 0. (6.13) 
Ayk, +B Vka 


Since aK = 4⁄?, either A = yaK or A = — y aK. In what 
follows we shall always assume that 


A=Yyak. (6.14) 
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This can always be achieved by the choice of the orien- 
tation of the normal n to the surface, which in our case 
should be directed towards the concavity of the surface. 
In fact, according to Meusnier’s theorem, k, = k cos#. 
Taking (6.14) into account it is found that this is possible 
only if the normal to the surface makes an acute angle # with 
the principal normal of the curve directed always towards 
the concavity of the surface; this proves our assertion. 

Denoting by ds and do the corresponding elements of 
ares of the surface and the plane z we have from (6.12) 


4 4 
ds = Cado, C = Vi: y ON 2 Cg S y tk, (6.15) 
s kı ka 


Thus, in mapping a surface of positive curvature onto 
the z-plane by means of the homeomorphism of the 
second fundamental quadratic form, an element of an 
are of the surface suffers an extension inversely propor- 
tional to the square root of the normal curvature in the 
direction of the are under consideration. 

The net of lines on the surface referred to which the 
second fundamental quadratic form assumes the form 
(6.12) is named the isometric—conjugate system of co- 
ordinates. 

Thus, an isometric-conjugate net of lines exists on 
any surface of the class C7'*?,m>0 homeomorphie to 
a domain of the plane (or to the entire plane). If the 
surface is homeomorphic to a domain G and composed 
of a finite number of regular sections of the class O7+*, 
then, as before, there exists on the whole surface a continu- 
ous net of lines = const., y = const. which is isometric— 
conjugate on every regular section. In this case A and 
its derivatives are in general sectionally continuous 
functions. 

If the surface belongs to the class Dmis.p, p > 2, then bog 
belong to the class Dm; (consequently, in view of 


Theorem 1.20 bage Cf, a = 2-5, According to Theorem 
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2.5 the homeomorphism æ = #(€,7), y = y (E, 7) of the 
form II belongs to the class Dm+zp in the corresponding 
domain. Hence, obviously, A e€ Dinis,p- 

Since Ke Dmup and A= VaKe Dip, it is evident 


that yae Dmu p- 

We observe that, similarly to the case of an isometric 
net of lines, a transformation from an isometric—con- 
jugate coordinate system to another such system is 
accomplished by means of conformal mappings of the 
first or of the second kind. 

Below we shall investigate in more detail the pro- 
perties of isometric-conjugate net of lines, for we shall 
use it in Chapters V and VI in dealing with geometrical 
and mechanical problerhs. 


6.4. Let us consider on the surface the reciprocal base 
of the coordinate system a, æ? 


; r° = afr; (a=1,2), (6.16) 
where 

qt = 98 gt agua, aa, (6.17) 

a = Ay, Aog— ai. (6.18) 


It should be borne in mind that the covariant and contra- 

variant metric tensors a. and a% are used for raising 

and lowering indices of components of tensors. 
Differentiating the unit normal vector n we have 


on 
OL, 
Since when the condition K + 0 is satisfied the vectors m 
and n, are not collinear, we obtain 


= —Dr? (a=1,2). (6.19) 


ne = 


=d’, d= ote by (6.20) 
where 


cl =¢c2=0 and c? =—cl= (6.21) 


EA 
ya 
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Hence 
a? = rr? = — d*a” nr, = d’ abi, =a" bh. (6.22) 
Considering these relations in the isometric-conjugate 
system and taking into account that 














mag, E N (6.23) 
aK 
we have 
nu — 22% bi a be 
a yak’ a yak’ 
a? m bi = bz 
a yak yak’ 
or 
1 2 
ele SO, (6.24) 
K 
a 


a- = Ay, — la + Zia = = (b3— bi — 2103) ya. 


VK 
Taking into account that 

bi +03 =2H, |bs—bi—20b3| = V (b3— bi)? -+4 (3)? 
=|k,—k,| =2VE, (6.25) 


where H is the mean curvature and E is the so called 
Euler’s difference (E = H?— K?) we have 





at = JRV” a= E ew . (6.26) 
Since 
Ay = FiF = Vana COW, &=AyM8in?@, (6.27) 
we obtain 
dy = Vacota, (6.28) 


where œw is the angle between the coordinate lines, and 
OLOT. 
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From (6.28), (6.27), (6.26) we obtain the relation 


E. 
cota = y Esn, (6.29) 


—the expression for y in terms of w. In view of (6.24), 
(6.26), (6.29) we have 


m= V/ 2+ ta = Y/ £ -YEeosy), 


aE. 
liz = ün = yz siny. (6.30) 
Hence, it follows that 


_ H- VEcosy an — H+VEcosy 
; = , = ’ 
yak Vak 


gu (6.31) 





a? = — ga = — VE siny. 
yak 


In view of these formulae the first fundamental quadratic 
form is given by 


ds? = Aapdar dab = Vz (H+ VY Ecos(y—28))do*, (6.32) 


where # is the slope of the are do on the z-plane correspond- 
ing to the element of arc ds of the curve on the surface. 
From (6.32), (6.12) and (6.14) it follows that 


ka H+ VEcos(p—28)) =K. (6.33) 


This relation holds for an arbitrary tangent direction at 
a fixed (chosen in an arbitrary way) point of the surface. 
Writing this relation for the principal directions and 
taking into account that y is independent of the choice 
of direction at the point under consideration we have 


cos(y—26,) = —1, cos(y—2%,) =1, (6.34) 
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where 9, and ®, are slopes of the directions o, and o, on 
the z-plane, which are images of the principal directions s, 
and s, of the surface. The relation (6.34) implies that 


T 
Y= 20, h =h. (6.35) 


We have discovered, therefore, the geometric meaning 
of the function y(x,y). It is equal to twice the angle of 
slope of the direction on the z-plane corresponding to the 
principal direction 8, of the surface. Moreover, to the principal 
directions 8, and 8, of the surface there correspond mutually 
perpendicular directions o, and o, on the z-plane, i.e. the net 
of the lines of curvature of the surface is mapped onto an 
orthogonal net of lines on the z-plane. 

Taking into account that ds; = Bd, it follows from 
(6.35) and (6.15) that 


dz\? [ds /dz\ yak (dz\2 
a ef ee EREE Asiara pa 
ew = (a5) = (az) A 
In other words, if the surface e Dnigy then pe Din p- 
Since H = (kı +k), VE = $ (kı— ke) (kı > ka), then 


H—yEcosy = ksin? 5 + cos? $ =k" 
H -+y yEcosy = i, cos? + kysin? E =k’, (6.37) 


= kı— k, . ; 
VEsiny = Asing Sety 
where k’ and t’ are the normal curvature and the geodesic 
torsion of the surface in the direction making an angle 
$y = ð, with the principal direction s,, and k” is the 
normal curvature in the perpendicular direction. Hence 
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From (6.29) we have 





VB? sin?o—K 
yEsino ` 

The sign should be chosen in accordance with the rela- 

tion (6.29). This immediately implies the inequality 


VK 


cosp = + (6.40) 


1>sinwo> (6.41) 
showing that there exist two positive constants 0 < 6, < 
<ô <x depending on the surface but independent of 
the choice of the isometric-conjugate net of lines, such 
that 0 < &<a<6,<2. 

Let us now examine the distortion of the angle between 
two tangent directions in mapping on the plane of 
a surface of positive curvature, by means of homeomor- 
phisms of the second fundamental quadratic form. Let t 
and s be two unit vectors tangent to the surface. Denoting 
by 2 the angle between them we have 


cosQ = ts = dggt’s’, sinQ = n(tXs) = Capt’, (6.42) 


where Cag is a covariant tensor of rank two defined by the 
formulae 

Cy = Ca = 0, Cy = — Cy = Va . (6.43) 
In deriving the second relation (6.42) we have used the 


formula 
Ta X Tg = Cogn. (6.44) 


By virtue of (6.30) and (6.15) 


ETAL ape O 
coso = yy T feos —8s VE sin (3, oa}. 


: kiks . 
sinQ = y K sin (Ds — z) , 


where ®, and ®, are slopes of the directions r and o on 
the plane z which are the images of t and s (in the map- 
ping under consideration). 


(6.45) 
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If t and s coincide with the principal directions s, and s, 
of the surface, then k; = kı, ks =k, and from (6.45) we 
again obtain the relations (6.35). If and s are mutually 
perpendicular, then from (6.45) after simple transforma- 


tions we obtain 
sin (0-0) = J ~, 
aii (6.46) 


cos (Ve — O) = TT s 
sit 


These relations are equivalent to the following relation 
which may also be derived directly: 








az dz 4 Ti 
dt ds va Vak oat 
From (6.45) we have the estimate 
1 > sin (®s— 8) > VK (6.47a) 


HH’ 
As should be expected, the formulae (6.45), (6.46) and 
(6.47) are independent of the particular choice of the 
homeomorphism of the form IT. 


It is known that two tangent directions t and s are 
said to be conjugate if they satisfy the relation 


in, = Dagtes? =0. 


This relation referred to an isometric—conjugate co- 
ordinate system has the form 
dz dz 
141 242 — a = 
siti + e = Re HJ 0. 


which is equivalent to the relation 
cos (s — 8) = 0. 


i.e. the directions o and t on the z-plane corresponding 
to the conjugate directions s and t of the surface, are 
perpendicular. 
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Thus, an isometric—conjugate coordinate system trans- 
forms any net of conjugate lines of the surface onto an 
orthogonal net of lines on the z-plane. 


6.5. In an isometric—conjugate coordinate system we 
have the conditions bu = bz, dy, = 0, i.e. 


Ary = nrg, My,=O0, (6.48) 
or, in complex notation, 
nrz; = in (ri — ra + 2iry,) = 0. (6.49) 


It follows that the position vector r satisfies the equation 
rz+Ar;+Br,=0. (6.50) 

Making use of the formulae of Gauss 
rag = Iri + bon , (6.51) 


where T? are Christoffel’s symbols of the second kind 
and bg are the coefficients of the second fundamental 
quadratic form, it is readily found that 


1 ja: L 
A =5(0H—-Ih— 20h) — 5 (Uae—Th + 20h) 


j z l (6.52) 
i 
B =3 h Dh +2) +5 Th 2) 
= — (r! + ir?) rz. 

Equation (6.50) is the complex form of the familiar 
Laplace’s equation for the Cartesian coordinates of a point 
of the surface, referred to an isometric—conjugate co- 
ordinate system. 

We have also 

rekon +: Gr,—5 An =0, (6.53) 


where 


A=yaK, 0=— Tra $5 (rh +T) . (6.54) 


POSITIVE DIFFERENTIAL QUADRATIC FORM 115 
Making use now of the relations 


at = 4r,r; a= 4rr;, a= Eat la- P) 5 (6.55) 


zg)? 
we obtain 
oat ĉa- ĉa- 
op T arat Arra y T Sraa» gg T Baka 


Hence, by means of the relations (6.50) and (6.53) we 
have 





dat A = 
OE = —(A +C)a+— Ca-— Ba-, 
si $ (6.56) 
oa = —2Aa~—2Bat, Oa” _. —2Ca-—20a". 
az oz 
These relations imply that 
E ôln ya ĉa- a) ln ya > 
Be +l az | s) =- za 
a- ÎE ĉa  _ ĉa- 
B= gle t a e) (6-51) 
1 ôa- _ ĉa 
o=-5le EJ az). 
5.6. On the basis of the relations (6.19) 
nz => Z (m+n) = = -3 Alr! + irè) = — VAK a tatty. 


or, by virtue of (6.31), 
n; = — Hr;+ yEe”r,. (6.58) 


Differentiating (6.50) and (6.53) with respect to z and 2, 
respectively, making use of the same relations and the 
formula (6.58) we obtain 


riz, + (A, —-AO—BB)r;+ (B,—AC— AB)r, +5 AAn =0, 
risa +(C, —~Aco—ct+i pH) r+ 
+(€,-Bo-C—5 ay Ber) 1,+5(0A— An =0. 


10 
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The last relations imply the following: 
A;+(A—C)A=0, (6.59) 


A,—C;-BB+00—5HA 25; (6.60) 


—B,— + (0—4) + (C—A)B+5 Ay Ber =0. (6.61) 


The equation (6.59) represents the complex form of 
Codazzi’s system of equations. From (6.59) and (6.57) 
we have 


A= -Ê mVa yR, (6.62) 
C = 2mK" (6.63) 
oz i i 


Equations (6.60) and (6.61) are equivalent to the equa- 
tion of Gauss. Taking into account (6.62), (6.63), and 
(6.26) we see that these equations may be written in the 


form. 
1 Kat @lnaA 





Loy Ka- a/c 1 ê { 
SVB Act = É = A5(5)- ag (48): (6.65) 


In view of (6.62) we obtain from the second formula 
(6.57) = Shp) ate 
pa—2VK2a (4) _ | VE p-o). (6.66) 
Qat ôz\ayK 2H 
According to (6.63) the third relation (6.57) may be put 
in the form 





g 


HK, T 
ae V4 = 0. (6.67) 
Tt is easy to verify that the relation (6.57) follows from 
the relations (6.66) and (6.67). 

The relation (6.67) may be regarded as an equation 
determining the real functions ya and y if the mean 





@ a/ak -i 
ag Vabe #) + 
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curvature H and the principal curvature K of the surface 


are known. Having determined ya and y from (6.67) we 
can then use the formulae (6.14) and (6.30) in order to 
calculate the coefficients of the second and the first 
fundamental quadratic forms and Christoffel’s symbols 
of the second kind corresponding to the isometric—con- 
jugate coordinate system under consideration. 

We can obtain the following expression for B by making 
use of (6.66) and (6.67) 


B=— (aren ov Ke ew, {6.68) 
VK}; 4K 
By means of the formulae (6.52), (6.54), (6.62), (6.63) 
and (6.68) it is easy to derive the following formulae for 
Christoffel’s symbols of the second kind: 


ð — ə — 
r= a Va—Th, Te= — zn VaK +T, 
ô —— ə da: 
ri, = ayn VaK+Tn, T= z” ya— Tliz, (6.69) 


2 ó J- Jee H , K On 
Title = (In Va VK),-— (aren “il. ev— K ew , 

6.7. Introducing the covariant derivatives of the com- 
plex covariant vector w, = U, +- iu, with respect to Zz 
and z we have 


1 í ; 5. 
Vw, = = (V1 + il) (uy, + ita) = Wyz + Av, + BU, , 
(6.70) 


(V.—4V2) (U, + itto) = Wy, +H Cw, + CW. 


If w* = w+ iu? is a complex contravariant vector, then 


1 


Viw* = = (V,+ iVa) (w+ iu?) = wf —Cw*— Bu*, (6.71) 


* 
Vw 


=. 
5 5 (Va — iN) (+ int) = w,—Aw*—Cw*. (6.72) 


10* 
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6.8. Suppose that the surface belongs to the class 07*?. 
Then H, K, E belong to the class C7’. Moreover, according 
to the results proved above, A = yaK e 0”, ie. ae 0”. 
Then it follows from the relation (6.67) that we O7. 
Considering now the formulae (6.62), (6.63) and (6.68) we 
obtain 


A,B, 0:0, if m>1. (6.73) 


We now assume that the surface belongs to the class 
Dm+s,p, p > 2. Then H, K, E, a, ye Dmu,p and according 
to (6.62), (6.63) and (6.68) we have: 


A, B, Ce Dm,p . (6.74) 


In particular, the condition (6.73) is satisfied in this case. 
Also 


H Ky Bapt aat (6.75) 


6.9. As a result of a conformal mapping of the first 
kind zą = ®(z) (or of the second kind 2, = ®(z)) an 
isometric—conjugate net of lines is transformed into 
a similar net. In view of (6.55) we have the following 
formulae of the transformation 


at = a} |Ð (2), a- =azO'(z)?, (6.76) 
a = a,|D'(z)|t, (6.77) 
arga- = arga; — 2arg®'(z) . (6.78) 


It follows that 
Ya =yp+2y, where y=arg®'(z). (6.79) 


The last formula follows also from the formula (6.35), 
since in a conformal mapping the angle #, acquires an 
increment y. 

It follows from (6.76) that 


at dedz =atdz,dzzy, a-d? =a, dz. (6.80) 
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Thus, the first fundamental quadratic form of the surface 
given by 


I = ds? = pat dede +7 a- dat +} ands , (6.81) 


represents a sum of three quadratic forms invariant with 
respect to conformal mappings of the first and the second 
kind. These quadratic forms are independent of the 
particular choice of the coordinate system. 

The arbitrariness in the choice of the isometric- 
conjugate net of coordinate lines can be used to impose 
certain additional conditions on the coefficients of the 
forms I and II. For instance, one can obtain y = 0 on the 
boundary curve or on its part. (In fact, it follows from the 
relation (6.79) that y is determined to within an additive 
term 2% which is a harmonic function). Then a, = 0 on 
the boundary curve, i.e. on this curve the isometric— 
conjugate net of lines under consideration coincides with 
the net of lines of curvature of the surface (it should also 
be borne in mind that bı = 0 everywhere). 

If we now consider the formulae (6.62), (6.63), and 
(6.68), then in view of the formulae (6.69) and (6.71) 
we obtain the following transformation formulae for the 
quantities A; B, C: 








A= AP- 22, 
TO La (6.82) 
k4 , 
B=B pg 0 = C82). 


It follows from the last formulae that if B and C vanish 
in one arbitrary isometric—conjugate coordinate system, 
then they vanish in every such coordinate system. 

Let us observe that B= C = 0 for a spherical surface 
and only for such a surface. This result follows immediately 
form (6.63) and (6.68) if we take into account that E = 0 
only for a sphere. 

In the case of a complete ovaloid (i.e. for a closed sur- 
face of positive curvature) the variable z ranges over the 
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entire plane. In this case only linear fractional functions 
may be taken for (z), namely functions of the form 


ad—By #0. (6.83) 


Taking into account this result and making use of the 
formulae (6.76), (6.77), (6.82) we obtain the following 
asymptotic representations near the point at infinity: 


at, a~, Va = 0 (l|), (6.84) 
A [=0(k), B,C = 0(je|-?). (6.85) 
This result implies that 
B, Ce Lp(E), p> 2 (6.86) 
(see Ch. I, §1.5). 


6.10. Let the surface S of positive curvature under 
consideration belong to the class Dnisp,p > 2. Then it 


certainly belongs to the class 07*?,a= e=, Let us 
consider a piecewise smooth curve L on the surface S. 
The angle between the tangent to the curve L at one of 
its points and the principal direction s, at this point will 
be denoted by gy. Let L’ be a smooth arc of the curve L 
(the ends are assumed to belong to LZ’); then » as the 
function of the length of arc s is, obviously, continuous 
on L’. Let us assume that ge Oo” (L') where m <m. 
Referring for definitness the surface to the coordinate 
system of lines of curvature we have 


T= AdE + Bedy?, I=keds? = A*kdé? + B%kedn,, (6.87) 
dg _ cosp dy _ sing 
ds A’ d B 

Since A and Be 07'*’, then it follows at once from (6.88) 


that £(s), n(s)e CZI’) (we assume that the whole 
line L’ lies inside 8). 


(along L’). (6.88) 
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Introducing on the surface S an isometric—conjugate 
coordinate system 


æ =æ n), yY =y, n), (6.89) 


corresponding to a global homeomorphism of the quad- 
ratic form II = A?k dé +B2k dn? we obtain 


Il = kds? = A(da®+dy?), A=yaK. (6.90) 


Let l and I’ be the images of the curves L and L’ on 
the plane z = #+iy. Let us now examine the degree of 
smoothness of the curve J”. Denoting by ds and do the 
corresponding ares of the curves Z’ and J” and taking 
into account that 

ds? = A do = yok 


1 — do? 6.91 
ks H+yEcos2p ’ (Sa 
we have the relation 
ee (6.92) 
yak 


which shows that o(s) (i.e. the length of an are of the 
curve J”) is a function. of s (the length of an arc of the 
curve L') belonging to the class 0% t*, Regarding now s as 
a function of a, s (o), it is readily observed that s(c) is also 
a function of the class 0%”t'. Denoting by è the angle 
of slope of the tangent to I” we have 


de | dë, dy\as 
COR = ag eitn 


. o ay dé dn\ ds 
ne do = (ug; i nE 


Therefore de 0O” (TY, ie. a(c) and y(o)e 02t; it should 
be taken into account here that 22, Yg, Lans Ynse Cas 
A, Be OF" '(Dm+2,»). Summing up the results we infer the 
following: 





(6.93) 
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Let there lie on the interior part of a surface of positive 
curvature of the class Dmnisp, p> 2, a smooth curve L’' 


belonging to the class Ct, i.e. its coordinates £&(s), 
n(s)e Cm ** where a= P=, m <m. By introducing 


on such a surface an isometric—conjugate coordinate system 
corresponding to a global homeomorphism æ = x(&, n), 
y = y(&, 7) of the form II = A?k dE -+ B? kadn?, the curve L’ 
is mapped, onto a curve I” of the plane z, which also belongs 
to the class C+, i.e. its coordinates x(o) and y(o) regarded 
as functions of the length of the are of the curve I’ belong 
to the class C+, m <m. 

Let the curve Z contain a corner point lying on the interior 
part of the surface S, the adjacent ares L’ and L” belong- 


ing, as before, to the class 02’*', m’ <m. Then their 
images I” and I” on the plane z also belong to the class 


o™’** and constitute a piecewise smooth curve J” repre- 
senting the homeomorphic image of the curve L. In 
this case the angle between the curves J” and I” is uni- 
quely determined by the angle between the curves L’ 
and L”, and it is evident that this angle is independent 
of the choice of the global homeomorphism of the form IT 
which defines the isometric-conjugate net of lines on 
the surface. This result follows from the fact that a trans- 
formation from one such system to another system of 
this kind is accomplished by means of a conformal map- 
ping of the first or of the second kind. It should be borne 
in mind that the considered corner point lies strictly 
inside the surface. 

Let us now assume that the whole surface S together 
with its boundary is a strictly interior part of a surface So 
of the class Dnisp,p > 0, m ÈO. 

Let the boundary of S, which will be denoted by L, 
consist of a finite number of piecewise smooth curves 
L,, Li, ..., Ly, the smooth pieces of the curves belonging 


to the class 0%", m <m. 
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If we consider on Sp an isometric—conjugate net of 
coordinate lines æ = const., y = const. corresponding to 
a homeomorphism æ = «#(&, n), y = y(&, n) of the form 
II = A?k,d&+B*k,d7? global with respect to Se, the 
surface S together with its boundary L is mapped homeo- 
morphically onto a closed domain G+TI, the homeo- 
morphism taking place between the domains S and G, 
and between their boundaries Z and J. We have seen 
already that the nature of the curves L and I is the 
same, i.e. if Lo, L,,...,L, are smooth curves of the class 
on", m’ <m, then their images Ty, I, ..., T'e also belong 
to the class 0%. If, now, the curves Lo, Li, ..., Ly possess 
corner points, then to these corner points (and only to 
them) there correspond corner points on Io, Ti; Tk. 


§7. Reduction of equations of elliptic type to the canonical 
form 


In this paragraph we shall apply the results obtained 
above to the problem of reduction to the canonical form 
of a system of partial differential equations of the first 
order of the elliptic type, and of an elliptic equation of 
the second order, in the case of two independent variables. 
We shall start from the investigation of an elliptic system 
of equations. 


7.1. Let us consider a system of equations of the form 








aga + maas +o tba +a,u+ bv =f, , 


(7.1) 








atlas + Agt + bv = fa, 


tae + Oa Wee on 


where air, biz, Qi, bi, fi are known functions of two inde- 
pendent variables in a domain G. 
Let us associate with this system the quadratic form 


F = ad + 2bdady+cdy?, (7.2) 
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where 
fees AyDax— logbo ys Quba — Gaby 
a A ? A ’ 
1 (7.3) 
b=— oA (41D 22 — G2yD21 + Arbar — Aogb11) , 


A = (Aypd22— 2942) (Auba — Aarbu) — 
— } Qydeo— Arabiz + Arbor — Aged)? . (7.4) 
The quadratic form F is positive definite if and only if 
a>0,4> 0. In this case the system of equations (7.1) 
is said to be of elliptic type. The condition A > 0 implies 
that bybss— biz ~ 0; in fact, if not, then b = ub, ba = 
= uba and 
A = —$[ (441 — Uar) Dog — (Ag, — Ugg? <0. 
Therefore the system (7.1) can always be reduced to the 
form 
— Vy + Ang + Ugly + au + byw =f, , (7.8) 
Vg aa Ag Ux, -+ AozUy + aU + dav = fa . 7 
In this case the condition of ellipticity has the form 
Ay, > O(a, > 0), A = Gy1A22— t} (Aig + Aq)? > O. (7.6) 


Tf ay = — ln, Gy, = Gq we have the system 


— Vy + ANUT + Ayytly + au + bY = fr, 


(7.7) 
Vz — arta + Aty + aut + bw = fa. 
which, after the substitution * 
U = äu, V=v+a yt, ay > 0 (7.8) 
is reduced to the canonical form 
U,—Vyt+a,0+b,V =f, (7.9) 


UytVere,U+d,V =g. 


* We assume that a, @ € Dip, p > 2. 
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We shall now show that a system of the general form 
(7.5) may also be reduced to the form (7.9) by means of 
a change of independent variables 


E=E(u,y), n=n(@,¥), Eshy— ée =J #0. (7.10) 
As a result of such a change the system (7.5) assumes 
the form 
— Usk y— Vry + (ane + AeSy) Us 
+ (Quine + Arny) Un + Ut +b = fi; 
Vss + Ura + (Anés + Azzy) Ue 
+ (anha + AozNy) Un + GU +d = fa. 
Solving this system with respect to v and v, we obtain 
— Vy + Gy Ug + liU + au + byw = fi, 
Ug + AU + Aty + Agu + ba = f2, 
where 


j 1 2 
“=y (anës + (Qia + aor) ES y + Aine y) ’ 

; 1 
ay = 7 (4E2%x + Arény + AnNa + GeeéyNy) 5 
azn = 7 (42x + y2EyNx + anchy + Aoegyny) , 


C 1 
a2 =F (anns + (Gy, + aor) Nay + 22%) : 


Suppose now that the considered transformation (7.10) is 
subject to the condition aj, = — ay, aj, = aie, i.e. 


anléz— nz) + (Ay + ro) (ExEy— Nanu) + Qals — ny) =0, (7.11) 
20 Fax + (Aye + Gar) (Exu + Syne) + 2dexkyny = 9. 


Introducing the complex function ¢ = &+%y the last 
system of equations can be written in the form of one 
equation 


antz + (aiz + aar) Cady + duty =0, (7.12) 
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which is satisfied by the solutions of the equation 
antet (3 (a2 + an) +i V A)Ly = 0 (7.13) 
or, in the complex notation, 


i 
au—yå + 5 (dia + an) 
C—a(z)l2=9, q= 





= s (7.14) 
au + yá T9 (a12 + Ge) 


Let us assume that in the closed domain under conside- 
ration the following condition is satisfied: 4 > 4 > 0, 
Ay = const. Then |g(z)|<q<1 in G. If, moreover, 
q(2)€ DnsiplG&), p > 2, m >0, then there exists a global 
homeomorphism ¢(z) = E(x, y)+in(x,y) of the equation 
(7.14) belonging to the class Dm+2(@). 

According to the relation (7.12) we have 


+ £ , 1 
2Aj2 = Ay2.— Ag, = J (@y2— aa) (EcNy— yne) = Gyz—Aq,, (7.15) 





2aiı = Mn + z = - (este pa z a i) le 
+ (aunty + Tuta &)ē| . (7.16) 
From (7.13) it follows that 
aba t BEC, = —iy ity, 
aay t Ee, = iV Ae. 


Introducing these expressions into (7.16) we obtain 





, } A p ps A 

at, = VA iVa: (7.17) 
2J 

Thus, the system (7.5) assumes the form 


o+ VA tee u, + ae + 10 = fa, 





Up— su Be + VAu, + au +bw = fe, 
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or, introducing new functions 


Ay, — Ag, 


U=yau, V =v- #57, (7.18) 


we arrive at the canonical system of equations of elliptic 


type 
U,—V,+a,U+b,V =f, 








7.19 
U,+Vet+eU+aV =g, ome 
where 

, OVA 18(ap—a. , , 

a, = 0i — z 2 ta- a bs =b,f=hi, 
oydA 1a( ) re) 

, Ayn — 4a r , 

* = Ag— én +5 “BE a d, = bz, g= f2. 


If dix, bine Dml ®), Qi, bi, fie Dm, (G), m>0,p> 2, 
then, evidently, a,, bx, Cx, dx, f and ge Dm,»(G’) where G’ 
is the image of G in the homeomorphism ¢ = ¢(2). 

7.2. We now consider an equation of the second order 
of the elliptic type 


a(x, yee 3 +2b(2, nee wey +e(a, Daa 
ou OU 
+F (0,90, E) =0. (7.21) 
In order to reduce it to the canonical form 
Ou ae ou ov 
ae bya t (:, N, Us zE? z) =0, (7.22) 


we should make use of the homeomorphism of the equa- 
tion 
a— a— y4- A— ib 


Zz ( 2=0, 
eee aes = a+yA+ib’ 


A=ac—b?. (7.23) 


For definitness we shall assume that the condition of 
uniform ellipticity is satisfied on the entire plane F, i.e. 
A > A, > 0 (in E), A = const. In this case |g¢(z)| < q <1, 
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and, consequently, there exists a complete homeomor- 
phism of the equation (7.23) if a,b,c are measurable 
bounded functions. This is, however, insufficient in order 
that the equation (7.21) be reduced to the canonical 
form; there must exist the first and the second derivatives 
of the function ¢(z), at least in the generalized sense. 
To this end it is sufficient to assume that a, b, ce D,,y(F), 
p>2. Then, according to Theorem 2.5 ¢(z2)« D, p(B). 
Generally, if a,b, ¢€ Dnitp(#),m > 0, p> 2, then C(z)e 
€ Dins2p(E). If a,b, ce OV(E), then f(z) « CZE) (Theo- 
rem 2.12). 
If we are given the linear equation 
ou 


azat 2 tom ot ae poss a the=ag, (7.24) 


then as a consequence of the change of variables 
f= (æ, y), n= n8, y), (7.25) 


where £+in = C(z) is a homeomorphism of the equation 
(7.23), we obtain 


au gu 
2 oy +B (E a) ge + a(E M5 


+r(&,)u=h(S,), (7.26) 


where, as is easily shown, 


P= =e (AEzx + 2be xy + C€yy + dEr + ey) , 


4y 
A (7.27) 
q N Z (Naz + bhey + CNyy + ANa + eny) ? 
aL See (7.28) 
4yA 4yA- 


Here A = ac— b and J is the Jacobian of the transforma- 
tion (7.25). 
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Let a, b, ce Dnzip(@), d, €, f, ge Dm, o(G), m > 0, p> 2. 


Since é(æ, y), n(£, y)e Dnsop(@), then J e Dnii.(G), and, 


consequently, Je C7(@),a= p=, Therefore, according 


to (7.27) and (7.28) we have 


P 4,f, he Dm, p(@’) ’ 


(e =E). (7.29) 


CHAPTER III 


FOUNDATIONS OF THE GENERAL THEORY 
OF GENERALIZED ANALYTIC FUNCTIONS 


§1. Basic concepts, terminology and notations 


1.1. In this chapter we shall investigate basic prop- 
erties of solutions of elliptic systems of partial differential 
equations of the first order, in a two-dimensional domain. 
First, the following systems written in canonical form 
will be considered: 


ou ow ou 
—— —+au+bv =f, ay 


ov ; 
bn By +z, teu+ov=g, (11) 


Afterwards more general systems of elliptic equations 
will be dealt with. A constructive theory will be devel- 
oped, making possible an investigation of the structural 
and qualitative nature of solutions. 

An equation of the second order of the form 


Aw + pwr +qw = 0 (1.2) 
is equivalent to the system of equations (1.1). In fact, 
denoting w, = u, wy = —v we have the system of equa- 
tions 

Ug—Vytpu—qvu=0, wyt+t+r,=0. (1.3) 


It will be proved below (§9.2) that the converse is also 

true, i.e. the system of equations (1.1) can always be 

reduced to a second order equation of the form (1.2). 
Introducing the complex function 


w(z) = u(æ, y) + iw(s, Y), (1.4) 
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we may write the system of equations (1.1) in the form 


C(w) =0w+Aw+Bo=F, (1.5) 
where 
zw = Z (Wz + Wy) ? 
A=t(a—d+ic+ib), B=}(a+d+ice—ib), 
F = 3(f+%9). 


We shall discover below that this form of the system 
of equations (1.1) has considerable merits in many respects. 
In the classical sense by a solution of the system of 
equations (1.1) we understand a pair of real continuously 
differentiable functions u(#, y), v(æ, y) of the real va- 
riables æ and y which satisfy this system everywhere in 
a domain G. Such solutions, however, exist only for 
a comparatively narrow class of equations. For example, 
the equation (1.5) with continuous functions A, B and F 
may possess no solution in the classical sense. The follow- 
ing equation serves as a simple example: 

erie 
wz = > aSr, (*) 

In = 

r 





The right-hand side of this equation is, obviously, con- 
tinuous in the vicinity of the point z = 0. Every solution 
of this equation, continuous inside a neighbourhood of 
the point z = 0 is given by the formula 


w(z) = -22nn +@(z), 
where (z) is a function holomorphic in the vicinity of 
the point z = 0. Differentiating the above relation with 


respect to z we obtain 


1 ; 1 1 
wz =z (We iwy) = —2lnin z+ —> +2") z 
ln = 
> 


ll 
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It follows that the derivatives with respect to x and y 
of any solution of the equation (+), continuous in a neigh- 
bourhood of the point z = 0, possess discontinuities at the 
point z = 0. 

Let us consider one more example of an equation 
with a continuous coefficient 


ezi? 





ôw -+Aw =0, A= 


The general solution of this equation is given by the 


formula 
1 


w= plee T, 


where (z) is an arbitrary function analytic in z. It is 
now observed, that w is continuous at the point z = 0 
if and only if ® is continuous inside a neighbourhood of 
this point. In this case, evidently, w; is always continu- 
ous inside the same neighbourhood and w, is continuous 
only if the condition 2(0)=0 is satisfied. If ®(0) #0 
we have solutions of the equation (*) continuous inside 
the neighbourhood of the point z = 0, their first deriva- 
tives having discontinuities at this point. Further examples 
ace given in the paper [86]. 

It will be proved later on that a solution in the 
classical sense always exists if the coefficients and 
the right-hand side of the equation (1.5) are continuous 
in the Holder sense in the domain under consideration. 
Nevertheless, for many reasons, it is expedient to in- 
vestigate more general classes of equations. It should be 
observed that one encounters numerous problems in 
applications, which lead to equations with discontinuous 
coefficients. Below we shall consider a class of equations 
for which A, B, Fe Lp, p > 2; therefore it will be neces- 
sary to deal with a concept of a solution in a generalized 
sense. Generalizations of the concept of a solution may 
be introduced in many ways by imposing certain require- 
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ments. Henceforth we shall employ a concept which 
is defined in a natural way by means of the generalized 
derivatives in the Sobolev sense (Ch. I, §5). Usually such 
solutions are sought in the class of summable functions; 
in our case, however, this limitation would be too restric- 
tive. For example, it would exclude from the class of 
solutions of the Cauchy—Riemann equation ôw = 0 the 
meromorphic functions. We shall, therefore, introduce 
below a definition of a generalized solution of the equa- 
tion C(w) = 0w+Aw+ Bw = F which in the case of the 
Cauchy—Riemann equation leads to the class of analytic 
functions which may have a discrete set of isolated sin- 
gularities inside the domain. 

The function w(z) is said to satisfy the equation 
(1.5) in a neighbourhood G, of a point z if we DG) 
and €(w) = 0.w+Aw-+Bw = F almost everywhere in G,. 
If w satisfies the equation ©(w) = F in the vicinity of 
every point of the domain @ except, perhaps, points of 
a set Gi, discrete with respect to G, it will be said that w 
is a generalized solution of the equation (1.5) in the 
domain G. The set Gù which has only isolated points, in 
general depends on the choice of w. This set will be called 
the set of singularities or the set of singular points of the 
generalized solution w(z) with respect to the domain G. 
If Gù is an empty set the generalized solution w will be 
said to be a regular solution of the equation (1.5) in the 
domain G. 

In other words, a solution w regular in the domain @ 
belongs to D;(G@) and satisfies the equation C(w) =F 
almost everywhere in G. It will be established below that 
equation C(w) =F always has both generalized and 
regular solutions if A, B,FeL,(@), p> 2. Moreover, 
the following important property of regular solutions 
will be proved: if A,B, Fe L,(@), p > 2, then every so- 
lution of the equation (1.5), regular in the domain G, 
belongs to the class C.(@), =? (§3). 


11* 
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We now introduce the concepts of generalized and 
regular solutions of the systems of equations (1.1). The 
pair of real functions u(#,y) and v(x, y) is said to be 
a generalized (regular) solution of the system of equa- 
tions (1.1) if the complex function w = u+iv is a gene- 
ralized (regular) solution of the corresponding complex 
equation (1.5) in the domain G. 

Let us now introduce the following notations. Let 
Ñ*A, B, F, G)(Ñ(4, B,F,@) denote the entire class 
of generalized (regular) solutions of the equation (1.5) in 
the domain G. If A, B, Fe L,(G@)(A, B, Fe L,,2)) we shall 
write, respectively, WA, B, F, G) and ÑA, B, F,@) 
(Us (4, B, F, G) and Y,,(4, B, F,@)). A union (a sum 
from the point of view of the theory of sets) of the classes 
(A, B, F, G) corresponding to all possible functions 
A, B,F of the class L,(@), p being fixed, will be denoted 
by X26). In an analogous way the classes TG), Ñ (A) 


and Xp (G) are defined. 
If F = 0 we have the homogeneous equation 


C(w) = ôw +4w + B0 =0, (1.6) 


equivalent to the system of homogeneous (real) equa- 
tions of the form 
ôu av ôu 


= —xztau+bv = 0, ay 


ov 
Ba By t+ 5 + eu + dv =0. (1.6a) 


To denote classes of generalized and regular solutions of 
the equation (1.6) in a domain GŒ we shall employ the 
symbols %*(A,B,G) and W(A,B,G), respectively. 
The symbols %(A,B,G@), U,(A,B,G), W4, B, @) 
Wy,2(A,B,G), UG), AMG), WG) and Ap, (G) will 
also be used, their meaning being obvious. 

The coefficients A and B of the equation (1.6) will be 
called the generating pair of the class U*(A, B, G). 

In view of Theorem 1.15 the class of the generalized 
solutions in a domain @ of the Cauchy—Riemann equa- 
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tion ôw = 0 coincides with the class of functions analytic 
in z which may have arbitrary isolated singular points 
inside G-poles and essential singularities. It was agreed 
in Chapter I (§1.7) to denote this class of functions by 
Z(G). It is evident that the class of regular solution of 
the equation @,;w = 0 coincides with the class of functions 
holomorphic in G; the latter will be denoted by %,(@). 
Obviously, %(@) = AC (G). 

We note the following properties of the classes 2 (A,B, @) 
and 15(G):— 

(1) The class A*(A, B, G) constitutes a linear manifold 
over the field of real numbers, i.e. if wy, W ¢U*(A, B, G), 
then cw, + ew, e U*(A, B, G) (e, and c, are arbitrary real 
constants). 

(2) If f(z), Inf(z) « Dy p(@) and w e UG), then the product 
jw e W$). 

The first property is obvious. We prove the second 
property. We have 


(fw); = fzw + fw; = fzw—Afw— Bfw 


E -iA (nfa fo) . 


Since A—d;Inf and F< Tal), foe WG). 


Below, in §4, we shall examine the structure of a gen- 
eralized solution of the equation (1.6). It will be established 
that if A, B «Lp {E), p > 2, then generalized solutions 
have the following form in any given domain G: 


w(z) = D(z), PeW(G), we Cp- E). (1.7) 


This formula indicates that deep connections exist bet- 
ween the classes of generalized solutions of the equa- 
tions of the form (1.6) and the class of functions analytic 
in z. We shall see later that the formula (1.7) and a number 
of relationships which will be derived in the present 
chapter, enable us to extend many properties of functions 
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analytic in z to generalized solutions of a very large 
class of equations of the form (1.6). Therefore, generalized 
solutions of an equation of the form (1.6), i.e. functions 
of the class W(G), will be called generalized analytic 
functions. Accordingly, an equation of the form (1.6) 
will be called a generalized Cauchy—Riemann equation. 
In this and in the subsequent chapters we shall develop 
a fairly complete theory of generalized analytic functions; 
it represents an essential extension of the classical theory 
preserving at the same time its principal features. 


1.2. The form of the equation (1.5) is preserved in 
conformal mappings of the domain, [58a]. This fact 
considerably simplifies in many cases an investigation of 
properties of generalized analitic functions (see also [58a]). 

If A,B,FeL,(G), we shall say that the equation 
C(w) = F belongs to the class L,(@), the number p being 
named the order of this class. 

Let the function z = ¢(¢) establish a conformal mapping 
of a domain G, onto a domain G; of the ¢-plane. Then 
the equation (1.5) is transformed into the equation 


+9 OA(p) w+ 7 EBD = pF). (1.8) 


Inside the domain Gz this equation evidently belongs to 
the same class as the original equation, for g’(¢) is a func- 
tion holomorphic inside Gy. In the closed domain G,, 
however, this equation may not belong to the original 
class, depending on the smoothness properties of the 
boundaries of the domains G, and G. 

Let the boundary Z of the domain G, belong to the 
class Chs...» (Ch. I, §2.1) and let us assume that G 
is a canonical domain bounded by the circles Jo, 1,,..., Tms 
the union of which will be denoted by J. Then ¢(C) is 
continuous in the closed domain G+ T, and L is mapped 
homeomorphically onto J’. The derivative g’(¢) of the 
function g(¢) may have discontinuities at the points of 
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the boundary corresponding to the corner points of the 
contour L. 

In the vicinity of the point ¢; corresponding to a corner 
point z; with the interior angle vjz, 0 < v; <2, 9’(¢) has 
the form (Ch. I, §2.3). 


p'(E) = (E— t; gol) (FG =1,..., k), (p— č)” t 


where 9,(¢) is a function continuous in the vicinity of ¢;, 
and 9(¢;) 40. Assume that all »;>1. Then the coef- 
ficients and the free term of the equation (1.8), evidently, 
belong to the class L(G: +T), i.e. in this case the class 
of the original equation is preserved in the conformal 
mapping of the domain onto the canonical domain. If at 
least one of the constants »; < 1, the coefficients and the 
free terms of the equation (1.8) belong to the class 
Ly (G+) where p, is an arbitrary number satisfying 
the condition 


2»(p—2) 
2+ p(1—») 

Thus, in a conformal mapping of a domain G, of the 
class Oh»... onto the canonical domain G; bounded 
by circles, the order of the class of the equation (1.5) in 
general decreases but remains always greater than two. 

Let us observe that when p = 2 the order of the equa- 
tion in new variables remains the same. 

Henceforth, unless otherwise stated, we shall assume 
that the following condition is satisfied: 


A(z), B(z), F(z) e Lp, (E), p > 2. (1.10) 


2>p<2+ <p, v=min(1,%,..,%). (1.9) 


We note that the function f(z) = let-4( 5) « Loa) if 


fe Ly,.(#),p > 2. On this basis it is easy to discover 
that in the bilinear transformation of the variable 


af+ 6 
yo+6’ 


C=. 





ad— By #0. 
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the coefficients and the free term of the new equation 
(1.8) will also satisfy the condition (1.10). In other words, 
in a bilinear transformation of the independent variable 


the class Ut 2, p > 2, is preserved. 


In particular, if z = ; we have the equation 


zw +-Ag(l) w + Bol) = Fo, (1.11) 
where 
wt) = wz) 
0 Gr č ? 


pja a ia ea 
CP AG È AG Ne 


Since in the last transformation the vicinity G. of the 
point z = co is mapped onto the vicinity G) of the origin 
of coordinates, we shall adopt the following definition: 

The function w(z) will be said to belong to the class 
™. rt 1 w 
ÚNA, B, P, Ge) if wre) = w() « Ño, Bos Po, Go). 

The last results enable us to reduce the investigation 
of the behaviour near infinity of a solution of the equa- 
tion 0;w+Aw+Bw=F to the investigation of the 
behaviour of a solution of the equation (1.11) near the 
origin of coordinates. In particular, if a function w,(z) of 
the class (Ao, Bo, Go) is continuous at the point z = 0, 
then the function w(z) = wf) is, by definition, contin- 
uous at the point z = co and belongs to U(A, B, Go) 


§2. Integral equation for functions of the class W(A, B, F, G) 


According to the definition every solution of the equa- 
tion C(w) = F regular in a domain G@ belongs to the 
class DG), i.e. if we H(A, B, F, G) then @w =—Aw— 
—Bw+FeL,(G). Let us now consider the case of 
é;we L(G), denoting the class of such solutions by 
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A(A, B, F, G). Obviously, H(A, B, F, G) C H(A, B,F,@). 
If we H(A, B, F, @), then in view of the formula (5.12) 
of Ch. I, we have 


w—Pqw =G(2)+TeF, Pel), (2.1) 
where the following notation has been employed: 


ref =- [f Hamn, 
Q 


Pef = —Te(Af + Bf). 


Thus, every function of the class Ñ(A, B, F, @) satisfies 
the integral equation (2.1) and the analytic function ® is 
uniquely determined by the given solution w of the equa- 
tion C(w) = F. The converse statement is also true, i.e. 
if for a function ® holomorphic in G the integral equation 
(2.1) is satisfied by a function w, such that Aw + Bw «e L,(@), 
then this function will also satisfy the equation €(w) = F. 
In fact, if the operation ô; be applied to both sides of 
the relation (2.1), then according to the formula (5.8) of 
Ch. I, we arrive at once at the relation €(w) = F. When 
F = 0 we have the equation 


w—Pgw = D(z), (2.3) 


where ® is an arbitrary function analytic in z in the 
domain G. We have thus obtained an integral equation 
for generalized functions of the class (A, B, @). 

If the conditions (1.10) are satisfied and, if we C(@), 
then according to Theorem 1.19 Paw and TgF« C,(E), a= 
m pS. Therefore, it follows from (2.1) that B(z)« C(@). 
Let the boundary I of the domain G consist of a finite 
number of rectifiable Jordan curves. Taking into account 
that Pew and TgF are holomorphic outside G+TI and 
vanish at infinity we obtain from (2.3) in view of the 
Cauchy theorem and Cauchy formula, 


(2.2) 


mae! w(t) 
Dl) = > J a_i (2.4) 
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Thus, the integral of the Cauchy type (2.4) represents 
a function continuous in the closed domain G if the density 
function coincides with limiting values of a generalized 


analytic function w of the class Xp(@), p > 2, which is 
continuous in G. 

It should be noted that, as is known, an integral of 
the Cauchy type with an arbitrary continuous density 
function does not possess this property, i.e. it is not in 
general a continuous function in the closed domain. 

Further, in §5, we shall prove that the integral equa- 
tion (2.1) has a solution under very general assumptions 
concerning the functions A, B, F in the domain G. On 
this basis we shall derive a general representation of the 
class of functions H(A, B,F,G@) by functions analytic 
in 2. 

In the following section, making use of the integral 
equation (2.1) we shall prove several theorems concerning 
the smoothness and differentiability properties of regular 
solutions of the equation C(w) = F. 


§3. Continuity and differentiability properties of functions 
of the class TL, (@) i 


In what follows we shall deal exclusively with these 
classes of equations of the form (1.5) which inside the 
considered domain have continuous (generalized) solu- 
tions. We shall discover that this class contains all equa- 
tions for which the condition (1.10) is satisfied. We shall 
also deal with less general classes of equations the solu- 
tions of which have continuous and generalized deriva- 
tives up to a certain order; the examination of such 
cases is important particularly for various geometric and 
mechanical applications. 

3.1. We have the following 

THEOREM 3.3. If we Wp.(A,B,F,@),p>2, then 


—2 
We Cu(@), SS a 
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PROOF. Since, according to the definition, we D;(G) 
(i.e. 8;w e L,(@)),in view of Theorem 1.26 we L,(@) where y 
is an arbitrary number satisfying the condition 1 < y < 2. 


Therefore we may assume that y > rea ; 


Let us consider two subdomains G, and G, of the do- 
main G, G, C @ C GC @,C G. Then ô;w e L(G), we L,(G,). 
Therefore, according to the relation (2.1) we have 

w(z)—P,w = h(z), h = ®(z)+ TF 


(3.1) 
(P: = PG, T: = TG), 


where ©, is a function holomorphic inside G, and T,F e 
€ Cp- E). Since we L(G), rari then in view of 
p 
apna od NE ot 
Theorem 1.29 P,we L(G), —=-+-——5-+a where a 
n y p 2 
is a sufficiently small positive number. Hence, it follows 


from (3.1) that he L,,(G,), for y,> y> B, By means 


p—i 
of iterations we obtain from (3.1) equations of the form 
w = Plwth+Pah+ ... +P h. (3.2) 


According to Theorem 1.29 there exists an integer n such 
that P?~*’w e C (@). Therefore, for this n, we have by virtue 
of Theorem 1.29 


Prw = P,(P27 w) e Ca(B) r a = p—2 $ 


Let G’ be a subdomain of G, such that G,C @', GC G. 
It is evident that in this case 


P, =P'4+P”, P'=Pe, P” =Poe, 


P”h being, evidently, holomorphic inside @’, and con- 
sequently continuous in the Lipschitz sense in G, be- 
cause G,C @’. Since h is continuous in Q’, according to 
Theorem 1.24 P’he Cy-2(H). Therefore Pah = P’h+ PAC 


Pp 
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C Cp_2(G,). By a similar argument we can show that 
P = 

Pohe Cp-2(0,) (k =1, 2, ...). 


2 
Thus, for an integer n, the right-hand side of the re- 
lation (3.2) belongs to the class Cp_2(G,). Consequently, 


Pp 
w(z)e Cp-2(@) because an arbitrary closed subdomain of 


the domain G may be taken for G,. This completes the 
proof of the theorem. 

3.2. THEOREM 3.2. If A, B, Fe Dnyp(G)(m > 0, p > 2), 
then every function w(z) of the class U(A, B, F, G) belongs 
to the class Dm+1,p(@). 

PROOF. If m = 0 then A, B, Fe L(G), p > 2, and in 
view of the preceding theorem we Cp_2(G@). Therefore, it 


follows from the equation wz 4 Aw + B0 =F that we 
c Ly(G), p > 2. In this case, however, in view of Theorem 
1.36 w, € Ly(G), p > 2, i.e. we D,,,(G@). Let us now consider 
the case m>1. Since according to the proved above 
we D,,(G) we have 
w,,+A,w+ B,0+Aw,+ Bw, = F,. 

This implies that we Dz p(@). Thus, for m = 1 the theorem 
is proved. If m = 2, then differentiating both sides of the 
relations (3.3) with respect to z and Zz we obtain that 
we Ds,(G@). Continuing analogous reasoning we find that 
derivatives of w of the order m+1 belong to the class 
L,(G), p > 2; this completes the proof. 

Theorem 3.2 in view of Theorem 1.20 implies the 
following: 

If A,B, Fe Dnyg(G@)(m>0,p> 2) then w(z)« Ca(G), 
p—2 

ge 

THEOREM 3.3. If A,B, Fe Co(@)(m>0,0<a<1) 
then the function w(z) of the class U(A, B, F, G) belongs 
to the class OZ (G). 


(3.3) 





a= 
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PROOF. When m= 0 we have w; = —Aw— BW+Fe Cy. 
Then, according to Theorem 1.32, w, e C.(@) i.e. we CHG). 
If m = 1, it follows from the relations (3.3) that we 02(@). 
It is readily proved by a reasoning analogous to that used 
above that the theorem holds for an arbitrary integer m > 0. 

It is seen from Theorem 3.3. that for the existence 
of solutions of the equation (1.5) in the classical sense or 
of the corresponding system of equations (1.1) itis sufficient 
that A,B, Fe C(G),0<a<1. In this case every reg- 
ular solution has partial derivatives of the first order 
continuous in the Hélder, sense inside the domain. 

3.3. Theorems 3.1, 3.2, and 3.3 proved above determine 
the smoothness and differentiability properties of functions 
of the class U(A, B, F, G) in terms of the same properties 
of functions A, B, F inside the domain G. The smoothness 
and differentiability properties of these functions in the 
closed domain G depend, evidently, on the same prop- 
erties of the functions A, B,F in the closed domain 
and on the degree of smoothness of the boundary of the 
domain and the limiting (boundary) values of the functions 
under consideration. 


THEOREM 3.4. Let Ge C1. If A, B, Fe Iyp(G44+T), p> 2, 
then a solution of the equation (1.5) continuous in G+I 
and belonging to the class C(I) on T belongs to the class 


C,(G+I) where B = min(a, y), y = D= : 


PRooF. Under these conditions w may be represented 
in the form w = Pgw+Tgf+@(z) where © is given by 
the integral of the Cauchy type (2.4). In view of Theorem 
1.10 Pe C,(G+T/). Since Paw and TeFe C(G+I) we 
obtain at once that we C,(4+J/), 8 = min(a, y). 

In §§ 1, 7 of Chapter IV some other conditions will be 
indicated which guarantee the continuity of generalized 
analytic functions of the class ÑG), p > 2, and their 
derivatives up to a certain order in the closed. domain. 

3.4. The case of A, B and F being analytic functions 
of real variables « and y should be considered separately. 
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In this case regular solutions of the equation C(w) = F 
are analytic functions in æ and y inside the domain and 
the problem of determination of these functions can be 
reduced to the solution of an integral equation of the 
Volterra type in the complex domain. In such a way 
various integral representations of solutions of the equa- 
tion C(w) =F can be obtained and their properties in- 
vestigated. An exposition of this method may be found 
in author’s paper [14a] (§10: see also [85c], §3.13). There- 
fore, this case will not be considered separately in the 
following sections. 


§4. Basic lemma. Generalizations of some classical theorems 


In this section we shall derive the formula (1.7) 
which, as was indicated above, will enable us to prove 
a number of theorems generalizing properties of functions 
analytic in z. 

4.1. First of all let us prove the following basic lemma. 

THE BASIO LEMMA. Let w(z) be a generalized anal- 
ytic function of the class U}(A, B, G), p> 2. 

Let 


we) 
g(a) = A(z) + Ble) TG? if w(z)#0, ze, (4.1) 
A(z)+B(2), if w(z)=0, ze. 
Then the function 
D(z) = w(z)e-*® , (4.2) 
where 
ai f [ozan Tag, (4.20) 


belongs to the class W(G). 

PROOF. Since |g(z)| < |A(z)|+ |B(z)|, g € Lpo(@), p > 2. 
Therefore, according to Theorem 1.23, the function 
o(z)e OaE), a = a Since —g = @,weL,(@), p > 2, in 


view of Theorem 1.39 the function e®« D,»(G@), and 
0ze-° = — eow = ge. 
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Let G3, be the set of singularities of the function w. 
According to the definition G% is a discrete set with respect 
to the domain G. Inside the open set G— Gù the function w 
is, evidently, a regular solution of the equation @;w+ 
+Aw+ Bw = 0. Consequently, in view of Theorem 3.2, 
we D,,p(G— Gy). Therefore, we can apply the formula of 
differentiation of a product to the function ® = we-¢ 
belonging in view of Theorem 1.48 to the class D;(@— Gù), 
i.e. 

dð = e-%(d,w + wg) = e~?*(—Aw— Bw + wg) . 


Hence, in view of (4.1) we have 
3z = 0 almost everywhere in G— @ù . 


This result shows that ® is holomorphic inside G—G. 
Since Gi, contains only isolated points, evidently Ø e M (G). 
This completes the proof of the lemma. 

In particular, if w is a regular solution of the equation 
ðw +Aw+ Bw =0 in the domain G, then ® is holomor- 
phic in G. 

The formula (4.2) was proved in the author’s paper 
[14a] (1952) by means of Carleman’s uniqueness theorem 
[38a] (see below, §4.3). The proof given here makes no 
use of Carleman’s theorem; it was stated somewhat later 
in another author’s paper [14e] (1953). It is evident that 
Carleman’s theorem is a simple consequence of the lemma 
proved above (cf. Theorem 3.5). 

In the subsequent articles we shall consider some 
important consequences of this lemma. 


4.2. The formula (4.2) shows that the set of points for 
which w(z) = 0 coincides with the set of zeros of the 
analytic function ®(z). Similarly, the set of singular 
points of w(z) coincides with the set of poles and essen- 
tially singular points of ®(z). It follows that if w does not 
vanish identically its zeros and poles are isolated, and 
the multiplicity of a zero and the order of a pole are 
positive integers. Besides, it is evident that near a pole 
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the function w(z) is not bounded and its behaviour in 
the vicinity of an essential singularity is determined by 
the Sokhotski—Weierstrass theorem. The first assertion 
is obvious; we shall prove the second. 

If w(z) does not vanish identically the formula (4.2) 
may be written in the form 


w(z) = D(z) er) , (4.3) 


=F ff ororo ee. (4.4) 


where 





Let 2 be an essential singularity of the function w(z) 
and ¢ an arbitrary fixed constant. Then, by virtue of 
(4.3) 

[20 (2)— e] < |P(z)|]er — ero] + |Ð (ejer e]. (4.5) 


Since z is an essential singularity of ® (z), in view of the 
Sokhotski-Weierstrass theorem there can be found a se- 
quence 2, converging to 2 and satisfying the condition 
®P (z;,)e°0)) +e when k->co. On this basis, taking into 
account the continuity of w(z) we obtain from the ine- 
quality (4.5) that w(z,)—>e when 2,-—%. This was to be 
proved. 

The formula (4.3) is named the representation of the 
first kind or the reciprocal theorem for generalized anal- 
ytie functions. * We shall see further that it is of funda- 
mental importance for the construction of the general 
theory of generalized analytic functions. This formula will 
frequently be used in the later considerations. 

4.3. The formula (4.3) implies immediately the follow- 
ing uniqueness theorem for generalized analytic functions: 

THEOREM 3.5. If a generalized analytic function w(z) 
of the class Uy2(G), p > 2, vanishes in an infinite set M 


* In the papers of Bers [5a, b] this formula is called the principle 
of similarity. 
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of the points of a domain G possessing at least one limit 
point belonging to G, then w(z) = 0 everywhere in G. 

By means of the formula (4.3) many established limiting 
uniqueness theorems of the theory of analytic functions 
may be extended to the generalized analytic functions [72]. 
For instance, we have 

THEOREM 38.6. Let the boundary of the domain G con- 
tain a rectifiable arc y. Let A and Be L,(G+y),p>2. 
If w(z)e N(A, B, G) and non-tangent limiting values of 
w(z) on y vanish, then w = 0 everywhere in G. 

Proor. It follows from (4.2a) that in the interior 
boundary strip adjoining the are y, w(z) is continuous. 
Therefore the non-tangent limiting values of the analytic 
function (z2) vanish on y. Consequently, according to 
a well known theorem, [72] (Ch. IV), (z) =0, ie. w = 0. 

There is an important geometric interpretation of 
Theorems 3.5 and 3.6 (see Ch. V, §3.5). 

Theorem 3.5 was proved by a different method by 
Carleman in 1933 [38a], under the assumption that 
A, Be O(G) and w is continuous and has piecewise con- 
tinuous derivatives of the first order. Carleman’s reason- 
ing may also be applied to our more general case (A, Be 
e Lp(E), p > 2) if the Hélder inequality be taken into 
account. 

4.4, If B=0 the formula (4.3) assumes the following 


form: 
1 Al 
+ SS EE aan 
w(z)=@(z)e 4 , De WG). (4.6) 
This is a representation of a general solution of the 
equation 
ôw +Aw = 0 (4.7) 
by functions analytic in 2. It was first derived by Theodo- 
rescu [82a, b] (1931) for the case of a bounded measurable 
function A. 
It should be observed that it is possible to derive the 
formula (4.3) in the general case by means of the for- 


12 
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mula (4.6). In fact, the equation €(w) = 0 may be written 
in the form 


aw +Awo=0, sg= A+B. 


Taking into account that A, € Lp(E), p > 2, the solution 
of the last equation may be written in the form (4.6) 
and hence we immediately arrive at the formula (4.3). 
In this way the formulae (4.3) and (4.4) were derived in 
author’s paper [14a] (1952), the formula (4.6) being 
obtained, as it was mentioned before, as a consequence 
of Carleman’s theorem. (At that time the author did not 
know that this formula had been obtained before Car- 
leman (1933) by Theodorescu [82a].) An analogous proof 
of the formula (4.3) is given in Bers’ paper [5b] (1953) 
who announced it without proof as early as in 1951 in 
the paper [5a]. Bers does not mention Theodorescu either. 
Let us note that in the papers [5b], [6a] the explicit 
expression (4.4) for w is not given; it is of essential value 
in various applications of the formula (4.3). 

4.5. The formula (4.3) may be generalized to the case 
of the class of quasi-summable functions A and B (Ch. I, 
$1.8), [144]. 

THEOREM 3.7. Let there exist analytic functions ®4(z) 
and plz) of the class Up (G) such that the products A (z)®4(z) 
and B(z)®p(z) e Ip(G), p> 2.* If wz) is an analytic 
function of the class U*(A, B, G) then there can be found 
an analytic function D(z) of the class W(G), such that 


w(z) = B(z) er) , (4.8) 


jeo DAW gran + 


where 





aM) -z (2) 


x(t) B(QwO) 
al {eae ee 


* If G is an unbounded domain we shall assume that A (z)®, (2) 
and B(z)®,(2) «L,L,(G),p > 21 < p< 2... 
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PROOF. In the trivial case w = 0 we shall set ® =0. 
Therefore, in what follows, we shall assume that w(z) 
does not identically vanish. Since 

A (2)®4(2) e Lp(@) 
and 





Ble) Op(e) e0), p>2, 


( 
w (2) 
in view of Theorem 1.19 the integrals appearing in the 
right-hand side of the relation (4.9) belong to the class 
Cp—( E), and the following relation holds everywhere in G: 

p —— 
ow w(z) 
Hence, according to Theorems 1.38 and 1.39 we have 
for the function ®(z) = w(z)e-%@ 

a = e-o) (= + Aw + Bē) = 

This relation is satisfied in the whole closed subdomain G” 
of the domain G, which does not contain zeros or singu- 
larities of the analytic functions ®4 (2) and ®g(z) and 
singularities of the function w(z). But the set of such 
points is discrete inside G. Therefore ®(z) e W (G) ie. (z) 
is an analytic function everywhere in G except for, perhaps, 
a set of points discrete with respect to G. This completes 
the proof of the theorem. 

The formula (4.8) may easily be generalized to the 
case of A and B having the form 


A=, +..+4Ar, .B Bick Bey. (4.10) 


where A; and B;eUxI,(G),p>2 Gj =1,...,”). In 
this case the formula (4.8) still holds if we take for (2) 
the function 


A or see eet 
i g Saal i : e aL D 


Ma 
+ aie) jee Casg m. (4-1) 








12* 
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Thus, if A and B are functions of the form (4.10) where 
A; and B; are quasi-summable functions of the class 
Ag x Lp(G), then the formulae (4.8) and (4.11) indicate 
that generalized analytic functions of the class U*(A, B, G) 


belong to the class Ut x e2#!*@ where a = 2 (Ch. I, 


§1.8). The above generalizations of the reciprocal theorem 
(4.3) were obtained in author’s paper (14f]. 
4.6. From (4.8) and (4.11) the following inequalities 
are obtained: 
(z) 


w 
e-a) < z2 <e, |o(e)|<2(z), (4.11a) 


Ax(f)|[Pz(2) 
o- Saag | gL ah ata 


| Bx (C)| |Pel2)| 
Sara tea [f—2| didn. (4.12) 


These inequalities hold for all functions of the class 
A*A, B, @), Q(z) depending only on the generating 
pair A and B and being independent of the choice of the 
function w. 

If A, B e«Lp(E), p >2, then 4 = Øg = 1 and, ac- 
cording to the inequality (6.14), Ch. I, we have 


otf SACLE asar 


< Mylpa(|Al+|Bl). (4-12a) 


4.7. The functions © and œw appearing in the represen- 
tation of the first kind (4.8) will be named the analytic 
divisor and the logarithmic difference of the generalized 
analytic function w(z); they are not determined uniquely 
by w. If Ø (z) is a function holomorphic in G we have 





where 


w (2) = D(z) er) = De- Pole) eP) — D,(z) er , 
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It follows that the analytic divisor and the logarithmic 
difference are not expressed uniquely by w. This circum- 
stance makes it possible to impose various additional 
conditions upon them. In particular, we can select various 
conditions determining these functions uniquely. For 
instance, for every function of the class U}.(@), p > 2, 
the representation of the first kind (4.3) where w(z) is 
given by (4.4) is unique. This representation is charac- 


terized by the fact that w(z) € Oa (E), a = p 





, is holo- 


morphic outside G+J/’ and vanishes at infinity (see 
Theorem 1.19). In fact, if we had two representations of 
the form (4.3), 


w(2) =D,(z)er) ,  w(2) = D,(z)em, (4.13) 
we would obtain the relation 


oa) = e%i(2)—m2(z) (in G) A (4.14) 


Since w,(z) and ,(z) belong to the class Oa( E), a = r=, 
are holomorphic outside G+J and vanish at infinity, it 
is evident that the left-hand side of the relation (4.14) 
is holomorphic inside G, continuous in @+J' and may 
be continued outside G+I by a holomorphic function 
equal to unity at infinity. Hence, in view of Liouville’s 
theorem, ®, = Ø, and, consequently, œ, = wz. Thus, we 
have established the uniqueness of the representation of 
functions of the class %.2(@),p > 2, by means of the 
formulae (4.3) and (4.4). 

In what follows the logarithmic difference w(z) given 
by the formula (4.4) will be called the normal logarithmic 
difference of the function w(z) of the class W(4, B, G), 
and the analytic function ®(z) appearing in (4.3) the 
normal analytic divisor of w(z). 

According to Theorem 1.23 the normal logarithmic 
differences of functions of the class W,.(4, B, G) satisfy 
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the inequalities 
jo(z)| < MyLp2(|A|+ |B), 


p—2 


Jæ (2) — w (22)| < MypLp2(|A|+]B])|e:—-e2.) ? , (4.15) 


|o(z)| < MpLp,2(|A|+ | Bl) le] F for |z|>R>1. (4.16) 


The inequalities (4.15) hold for all points z, Z1, Za of the 
plane Æ; and the inequality (4.16) is valid for jz] > R>1, 
R being a fixed constant. Let us also observe that the 
constant Mp in the inequalities (4.15) and (4.16) depends 
only on p, p> 2. 

Let A(G) be the set of all generalized. analytic func- 
tions the generating pairs of which satisfy the condition 

Lpe(( 4| +B) <M, M=const. (4.17) 

The inequalities (4.15) immediately imply 

THEOREM 3.8. The set {w(z)} of the normal logarithmic 
differences corresponding to the elements of the set A(G) 
is uniformly bounded and uniformly equi-continuous on 
the plane, i.e. the set {w(z)} is compact in the space C(E). 

4.8. Making use of the principle of the maximum 
modulus of an analytic function we obtain from the 
formula (4.3) this principle for a generalized analytic 
function, in the following form. 

PRINCIPLE OF THE MAXIMUM MODULUS. If we Upo 
(A, B, G), p> 2, and it is continuous in G, then 


|w(z)| < Mmax|w(t)| , 2geGil, (4.18) 
where M is a positive constant (M > >1) which depends 
only on A, B, p. 

By means of the inequality (4.15) we can easily obtain 
for M the inequality 


1 < M < eral) | (4.19) 


If we equate M to e””, then the a (4.18) will 


hold for any function of the class W4 (G 
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By means of the principle of the maximum modulus 
we can prove the following theorem: 


THEOREM 3.9. Let the sequences An and Bn of elements 
of Lpo(#), p > 2, converge in the mean (in the metric Ly» #)) 
to A and B. Let wn € Up2(An, Bn, G) (n = 1, 2, ...), Wn being 
continuous in G. If the sequence wn converges uniformly 
to a function w(z) on the boundary I" then Wn converge 
uniformly in the closed domain to the function w(z) belonging 
to the class Wp A, B, G), p > 2. 


Proor. The sequences An and Bn evidently satisfy 
the inequality of the form (4.17). Consequently, Wn € WAG) 
and according to the principle of the maximum modulus 
the sequence wn is uniformly bounded. It remains to 
prove that it converges uniformly in @ to a function w(z), 
we%A(A,B,G) where A=limA,,B=limB, (in the 
metric of Lp). It is easy to prove the compactness of {wn} 
in C by making use of the formulae 

Lf wall) ae 
ia 2m J C—zZ 





+P wn (n=1,2,...). 


Hence, every convergent subsequence {wn,} converges to 
a function of the class U(A, B, G) satisfying the equation 


vo = phy [MOE 2 f [AMO ERED ray 
r G 








Oni C-—z 

Here the function w(¢) = limw,(¢), ¢ e T, is the same for 
all {wn,}. Now, in view of the principle of the maximum 
modulus all wr, converge also inside G to the same limit 
(see also §12). We have incidentally proved the following 

THEOREM 3.10. If the sequence wn converges uniformly 
inside G, then the limit belongs to the class Upo(A, B, G). 

We can also easily generalize Schwarz’s lemma. 

if (1) w e Ùpe( A, B, E), p>2, B= E(|2| <1), (2) 
weC(H,) and (3) w(0) =0, then 


|w(z)l < lel fr max w(t) , zeb, (4.20) 
\é|=2 


where k is the multiplicity of the zero z = 0. 
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The above assertion can easily be verified if we take 
into account that 


2—kw(z) e UA, Be", E), p=arge. 


It should be observed that the constant M in the 
inequalities (4.18) and (4.20) is the same in both cases. 


4.9. We can also generalize Liouville’s theorem. 


THEOREM 3.11. If a generalized analytic function w(z) 
of the class Upo(H),p > 2, is continuous on the entire 
plane, is bounded and vanishes at a fixed point 2, of the plane 
(in particular it may occur that 2 = oo) then w(z)= 0 
everywhere. 

PROOF. It is evident from (4.3) and (4.4) that the 
function ®(z) is an entire function. It is bounded on the 
plane (the inequality (4.16) should be taken into account) 
and vanishes at the point 2. By virtue of Liouville’s 
theorem we have (z) = 0, ie. w =0 everywhere. 

In Chapters V and VI geometric and mechanical inter- 
pretations of Theorem 3.11 will be indicated. For con- 
tinuous A and B vanishing outside some bounded domain, 
this theorem was proved in author’s paper [14a] (see §3.5: 
“Basic lemma”). Under more general conditions—in fact 
equivalent to those in Theorem 3.11—the theorem was 
proved in another author’s paper [14f]. Let us also observe 
that Theorem 3.11 may be derived as a consequence of 
the principle of the maximum modulus. 

If w(z) is continuous and bounded on the plane, and 
belongs to the class Up .2(H), p > 2, then it follows frora (4.3) 
that (z) = ¢ = const. * 

Thus, we have 

THEOREM 3.12. Every continuous and bounded on the 
plane function w(z) of the class Upo(H), p > 2, has the form 


w (2) = cer) , c = const. _ (4.21) 


* Instead of the boundedness it is sufficient to demand that 
w(z) = O(|2z|*),a < 1 (near the point z= oo). 
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where w(z) = — Tg (4 +87) . Consequently, w(z) satisfies 


the conditions (4.15) and (4.16). 

It will be seen below, in §6, that these functions are 
of a special significance in the class of functions Wp( E). 
They play here roughly the same part as constants in 
the class of analytic functions Y,(G) (for A = B = 0, the 
right-hand side of the relation (4.21) is evidently equal 
to a constant). They will therefore be named the gen- 
eralized constants. Thus, by a generalized constant of the 
class W(4, B, E) we understand any bounded on the 
entire plane solution of the equation 


aw+Awt+Bo=0, A,BelIp(E), p>2. (4.22) 


The generalized constants of the class W,(4, B, E) will 
also be called the constant solutions od the equation (4.22). 
In other words, a generalized constant is a function of 
the class Wp(E), p> 2, such that its normal analytic 
divisor is equal to a constant. 

Let us now introduce the notions of the generalized 
polynomial and generalized rational function. A function 
of the class Wp(E), p > 2, is said to be a generalized 
rational function if it has a finite number of poles on the 
extended plane. In this case the normal analytic divisor 
is a rational function the poles of which coincide with 
the poles of the corresponding generalized rational function. 
If a generalized analytic function has one pole at z = co 
it will be called a generalized polynomial. In this case 
the order of the pole will be said to be the degree of the 
generalized polynomial. Generalized polynomials of degree 
zero are generalized constants. 

It is now easy to generalize Liouville’s theorem in the 
following way: 

THEOREM 3.11’. If (1) we Wp(E), p > 2, and (2) w = 
= O(|2|") near the point z = co, where n is a non-negative 
integer, then w is a generalized polynomial of the class 
Wpo(H) of the degree n. 
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4.10. In the class of generalized analytic functions the 
principle of the argument and its corollaries are preserved 
(in particular Rouche’s theorem). This result follows 
directly from the formula (4.3) (we have in mind the case 
of A and Be Lp(E), p > 2). We shall not expose the 
statements of the theorems here, since they are exactly 
the same as in the classical case. 


§5. Integral representation of the second kind for generalized 
analytic functions 


5.1. Let us now consider the integral equation 
f—Pf = f(e)—Tx(Af+ Bf) = g(z), (5.1) 
and let us prove that this equation is always soluble if 
A, BeIpalE), p> 2, and g eLlE), q Pai Since P 
is a completely continuous operator it suffices to show 
that the corresponding homogeneous equation f—Pf = 0 
has only the zero solution f = 0. 

Let f,(2) be a solution of the class Lgo(H) of the equation 
fo—Pfo = 0 Then it will also be a solution of all equations 
fo—P "fp = 0 (n = 1, 2, ...). But, according to Theorem 1.29 
an integer n can be found such that fọ = Pf, € C.(£), 


a =P. Besides, near infinity we have by the ine- 


quality (6.22) of Ch. I, f(z) = P"f(z) = O(\z| *). On the 
other hand a solution of the equation f,— Pf, = 0 satisfies 
also the differential equation @;f/,+ Afo + Bf, = 0, ie. folz) 
is a continuous generalized analytic function of the class 
Wp2(L), p > 2, vanishing at infinity. According to Theo- 
rem 3.11 f = 0 everywhere. Therefore the equation (5.1) 
has a solution of the class L4 (E), and this solution is 
unique for an arbitrary right-hand side g(2) e€ Lgo(), 


q raat It admits the representation 


f(e) = g(2)+ Eg, (5.2) 
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where R is a completely continuous linear operator in the 
space La o(E), 4 TE This operator is called the resol- 


1 
vent of the operator P. 


5.2. Let us now return to the equation 
C(e) =d,w+Aw+ Bw = F (5.3) 


and let us first investigate the case of A, B, « L,(@), 
p> 2, Fe L(G), G being a bounded domain. For a so 
lution of the equation (5.3) belonging to the class L (O), 


q aa we have the integral equation 


1 
-i (fas w +B T aiag 





(5.4) 
where g = TF +8(2) and 
CE (l)déd m } 
al E BLD, >z. 


The function ® may have simple poles in the domain G, 
since the number q may be taken as less than two. 

Since F « L,(@), according to Theorem 1.26 TF e L,(@) 
where y is an arbitrary number smaller than 2. Therefore, 
in view of the formula (5.2) the equation (5.4) has always 
a solution of the form 


W(Z) = wi(2) + W,(2) , (5.5) 
where 

wlz) = O(2)+ RO, (5.6) 

w,(2) = (T 4+-RT)F. (5.7) 


The formula (5.6) associates with every function ®(2) 
analytic in the domain & and belonging to L,(G), q > 





Z’ ê generalized analytic function w(z) of the class 


L7G AA, B, G). This formula will be named the represen- 
tation of the second kind of functions of the class 
W4, B, @). 


? 


>P 
P 
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The formula (5.7) represents a particular solution of the 
non-homogeneous equation (5.3). If F «e Lp( E), p > 2, then 
TF e Cp-o(#) and w, € Cp—( E). 

Pp p 

5.3. Let the plane E be divided into a finite number 
of domains Go, Gi; ---, Gm where G is an unbounded 
domain, the remaining ones—G,, ..., Gm—being bounded. 
The more general case of presence of a few unbounded 
domains may be reduced to the case considered here by 
means of a bilinear transformation. It was noted already 
above (§1.2) that the class U,.(#), p > 2, is preserved in 
such a transformation. 

Let D(z) be a sectionally holomorphic function satis- 
fying the following conditions: (1) ® is holomorphic 
inside every domain Geo, G,,...,@m, continuous up to 
their boundaries except for a finite number of boun- 
dary points, and near every such point ®=0O(\z—2,|~°), 
0<a< to ; (2) © is bounded in the vicinity of the 


point z= oo. Such being the case ® e Lao( E), q4 = =I 


and we may construct a solution of the equation C(w) = 0 
according to the formula (5.6). Since w = ©—-T(Aw+ 
+Bw) and T(Aw-+ Bw) « Cp-(E) the character of the 


Pp 
continuity and the discontinuities of w at the boundary 
points of the domains G; will be the same as that of the 
function ©. If Ø satisfies on the curves J; bounding the 
domains G; the conditions of the form (Hilbert boundary 
problem, [26], [60a]; Ch. IT, §37) 


DHE) = D-E) + glo), Cel, (5.8) 


then w(z) will also satisfy the same conditions. Thus, by 
solving the non-homogeneous Hilbert problem (5.8) for 
analytic functions we obtain the solution of the analogous 
problem for generalized analytic functions. The results 
on this topic were obtained in the paper of Mikhailov 
[55a, b] (see also [1a]). 
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5.4. The integral equation (5.4) may be regarded as 
a device for constructing any solution of the equation (5.3). 
p 


By means of (5.4) every function ®(z) e L(G), q >72 


analytic in the domain G is associated with a fully de- 
termined solution. This equation may be solved by suc- 
cessive approximations according to the following simple 
scheme: 


_1 Awn+ Buy 
Wasa sa | A anto +08 (5.9) 


(n =0,1,...), 
where w= ©+TF. This scheme may still be simplified 
by setting A = 0 ie. considering an equation of the form 
ôw +Bw =F. (5.9a) 
The equation (5.3) may always be reduced to the last 
equation by means of the substitution 
pall sen 
w(z) = w(2) (5.9b) 
In future, therefore, if we e it apank we shall 
limit ourselves to the consideration of an equation of the 
form (5.9a). It should be observed that the substitution 
(5.9b) leaves the equation in the class Lp.(Z). 

5.5. Parallel with (5.4) we may consider a number 
of other integral equations enabling us to construct 
solutions of the equation (5.3); these equations may so be 
chosen that the required solutions satisfy certain imposed 
beforehand conditions. We show, for instance, how an 
integral equation may be derived making it possible to 
construct solutions of the equation (5.3) having given 
values at fixed points 2,, ..., Zn. To this end we introduce 
a polynomial of (n—1)th degree with respect to z, of the 
following form: 


Piz, 9 My » Zn) 
-y (z— 2%)... (Z—Zr—1) (@ — S41) «+. (@—2n) 1 
(z 


— By) ++ (Ze — Se—1) (2e — Zrt1) +++) (Se— Zn) C— Se! 
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and let us consider the integral equation 


w(z)+Tg(Aw+ Bo) = O(z)+TeF, (5.10) 
where 


Def =- f fro |p Pet, tas s emasan. 
JJ FO], 


It is readily seen that a solution of this equation satisfies 
the differential equation (5.3) and, conversely, any so- 
lution of the latter equation may be represented in the 
form (5.10). 

We prove that this integral equation is soluble for an 
arbitrary right-hand side belonging to Z,(@); q Soa i: 
By considering the appropriate homogeneous equation we 
discover that its solution w,(z) satisfies the following 


conditions: (1) E(w) = 0 (in G), (2) wy € CE), a = =, 


and (3) w,(z) is holomorphic outside G+J and bas at 
infinity a pole of the order (n—1). Representing w,(z) by 
the formulae (4.3) we find that the corresponding analytic 
divisor ®,(z) is holomorphic on the entire plane and has 
at infinity a pole of the order (n—1). At the same time 
@,(z) vanishes at n points 21, ..., 2n at which w(z) vanishes. 
Therefore ©, =0, thus proving that the homogeneous 
integral equation corresponding to (5.10) has no non-zero 
solutions. Consequently, the latter integral equation has 
a solution for an arbitrary right-hand side belonging 


T 
If we now take in the right-hand side of (5.10) for (z) 
an analytic function satisfying the relations 


to a> 


D(z) = ap + ibg (k=; ees N), 


where a, and bp are given real constants then we shall 
obtain solutions of the equation (5.3) having at the points 2, 
the values a,+%b,. In particular, in this way we can 
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construct solutions of the equation (5.3) having fixed 
beforehand zeros. 

On the basis of this result it is readily observed that 
every solution w(z) of the equation (5.3) can be represented 
in the form of the sum 


w (z) = Welz) +, (2) , 


where w,(z) is a solution of the homogeneous equation 
C(w) = 0 having at the points z the values w(z,), and Wwy 
is a solution of the non-homogeneous equation (5.3) 
vanishing at the points Zx. 


§6. Generating pair of functions of the class %,.(A,B, E). 


Derivative in the Bers sense 


6.1. If G coincides with E and w(z) is bounded and 
belongs to Apa4, B, E), p > 2, then according to the 
formula (5.4) we have 


1 A (f)w( ae t) 
1 f AOGE a, 


= Ww— — Pw ma Co + ie, ; (6.1) 


since F = 0 and ®, evidently, is constant. Consequently, 
in view of the formula (5.6) 


W (2) = CyWo(2) + C,t4(2) , (6.2) 
where w,(z) and w,(z) are solutions of equations 
Wy— Pw = 1 3 wW,— Pw, = ù . (6.3) 


According to Theorem 3.12 the following formulae take 
place: 


wlz) = EP) , wy (z) = iea , (6.4) 
where 
w;(2) = | i) agan, (6.5) 


gile) = z(a (e)+B(2) 20) j =0,1). 
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Thus, w; 4 0 everywhere in E and w)(co) = 1, w,(00) = i. 
The formula (6.2) yields the general form of the generalized 
constant of the class Wy.(A, B, E). 

By virtue of Theorem 3.12 a generalized constant may 
vanish at a fixed point of the plane if and only if ¢) = ¢, = 0. 
Hence w,(z) and w,(z) satisfy everywhere on the plane 
the condition 


Im [209(2) -2,(2)] > hy > 0; ky = const. (6.6) 
Since 

3w + Aw + Bw, =0, 0;w,+Au,+ Bu, = 0, 

we have 
a3 0125 Wo— Wola Wr , B= Woz Wy — WF; Wo . (6.7) 
Wy Wo— WoW Wy Wo — WoW, 
Thus, there is a one-to-one correspondence between the 
pairs (A, B) and (w, w,). If A and B belonging to Lp,( F) 
are given, then we can determine uniquely w, and w, 
by solving the integral equations (6.3); then also wy, W, € 
e Cp-2(E) and possess generalized derivatives with respect 


Pp 
to z belonging to Lp(E). Besides, the condition (6.6) is 
satisfied on the entire plane. 
If now the pair of functions wọ, W, is prescribed and. it 
satisfies the conditions enumerated above: (1) Wa, W€ 
€ Op-2( E), (2) wo, 2,0, € Lp( E) and (3) the inequality (6.6) 


p 

is satisfied on the entire plane, then the formulae (6.7) 
determine uniquely the corresponding pair A,B. There- 
fore the pair of functions w(2), w,(z), following Bers; will 
be named the generating pair of the class Up.o(A, B, E). 
Such a pair of functions was used by Bers as the basis 
of his theory of pseudoanalytic functions ([5a, b, ec], 
[7a, b]). 


6.2. Every function w(z) may be represented uniquely 
at any point in the form 


w (2) = Xo(2) Wo(2) + x(2) Wi(Z) , (6.8) 
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where 7, 7, are real functions. Following Bers we shall 
define the derivative with respect to the pair (wo, w) at 
the point 2 as follows: 


th (29) = lim ZO Halo) wole) — nalo wle) | 
gz—>zo Z— Zo 





(6.9) 


It can now readily be proved that it is necessary and 
sufficient for the existence of w(z) that the following 
relation holds at the point zo 


Fe + A (eo) w (2o) + B (owen) =0, (6.10) 


where A and B are functions of the form (6.7). According 
to Bers the function w(z) is called the pseudoanalytic 
function of the first kind in the domain @ if it is continuous 
and has almost everywhere in this domain a derivative w (z) 
with respect to the pair (wo, w,). 

Thus, the class of pseudoanalytic functions in the Bers 
sense corresponding to the pair (Wp, w,) coincides with 
the class of generalized analytic functions W(A, B, @) 
in our sense. 

6.3. If a function w satisfies the equation (6.10), then 
according to the relation (6.8) there is a complex function 
4 = Xot İ%ı uniquely associated with w, which, following 
Bers, will be called the pseudoanalytice function of the 
second kind. It is readily observed that it satisfies the 
equation 
_ Wott, 


Ax—(2)0.4 =90, q reer te (6.11) 
Taking into account (6.6) we easily obtain 
la(z)|<q<1 (in E), qo = const. (6.12) 


We shall prove below that every solution of the equa- 
tion (6.11) in the domain G can be represented in the 
form (§17) 

x(z) = DEW (2)], (6.13) 


13 
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where W(z) is a complete homeomorphism of some 
Beltrami’s equation of the form 


ax—-G(#)@ex=90, |Gl<a<1, (6.14) 


and (2) is a function analytic in ¢ in the domain W (G). 

The formula (6.13) implies at once the following im- 
portant theorem proved by Bers [5e]: 

Every non-constant pseudoanalytic function of the second 
kind y(2) = %(2)+iy(2) establishes an interior mapping 
in the Stoiloff sense. 

6.4. Now there arises in a natural way the problem 
of properties of mappings established by generalized. 
analytic functions. It is easy to prove the following 
assertion: 

For an arbitrary point z, it is possible to find a function 
in any class Up E), p> 2, which is univalent inside 
a neighbourhood Ga of the point zo. 

This condition is satisfied, for instance, by a function 
of an arbitrary class Wp 4E) with the normal divisor z— zy. 
Thus, there always exist locally univalent solutions of 
any equation of the form C(w) = é,w+Aw-+ Bu = 0 
(A, Be Ly2(E)). Examples may be constructed indicating 
that in general Riemann theorems for such equations are 
not preserved. Nevertheless, it was shown by Daniluk [32c] 
that it is always possible to construct classes of solutions 
of an equation of the form C(w) = 0, which establish in- 
tertor mappings in the Stoiloff sense (see also [70b)). 


§7. Inversion of the non-linear integral equation (4.3) 


The formula (5.6) enables us to construct for every 
function ®(z) holomorphic in G the corresponding gen- 
eralized analytic function w(z). This formula may be 
applied even if Ø has simple poles in G. However, if ® 
has inside the domain or on its boundary singularities 
of a higher order, then the formula (5.6) in general has 
no sense. Hence the problem arises in a natural way of 
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constructing generalized analytic functions corresponding 
to analytic functions possessing singular points of an 
arbitrary kind. This problem is solved by 

THEOREM 3.13. Let © be a function analytic in G, which 
may possess arbitrary singularities. Let t be a fixed point 
of the domain G. Then there exists a function w(z) of the 
point zeG which satisfies the following conditions: the 
function wiz) = Bat is continuous in G and it is con- 
tinuously continuable to the entire plane, and 


1) woe Cp-(E), 2) woz) #0 (in E), 3) w(t)=1. (7.1) 
p 
Moreover, at the regular points of D(z) the function w 
satisfies the equation ©(w) = é,w+Aw+ Bọ = 0. 
PROOF. Let us consider the integral equation 


(2)— a) A (6) wolt) + Bot) wolt) A (5) wo (E) + BAC) wl) ge ay REM 


C-A (ca 


B, = Be 3 
This equation has a unique solution, since the correspond- 
ing homogeneous equation has no non-zero solution (this 
result follows at once from Theorem 3.11). A solution of 
the equation (7.2) satisfies all three conditions (7.1). The 
first and the third, conditions are obvious. Let us prove 
that the second condition is also satisfied. Let w)(z)) = 0 
where z is a fixed point. Then it follows from (7.2) that 


— A (E) wo (t) + Bol) w(t) 
= (¢—2(f— 2p) da 





But this homogeneous equation, as it was already indi- 
cated above, has only the zero solution w, = 0. 

By considering the function w = w, we readily see 
that C(w)=0 everywhere in G except for the set of 
singular points of the function ®(z). It can easily be 


13* 
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verified that w = w, satisfies the non-linear integral 
equation 


E ii f SARO + BOT) 
we) = Deep JJ ~(E=2) (Ewe) SA (7-3) 


The existence of a solution of this equation was proved 
in a somewhat different way by Bers, [5a]. We have 
reconstructed the proof given by the author in [14f]. 
Thus, this equation may be regarded as an operator 
enabling us to associate with every function ®(z) analytic 
in the domain G and with every fixed point ¢ of the plane, 
a completely determined solution w(z,t) of the equation 
C(w) = 0. In future this (non-linear) operator will be 
denoted by ‘R(®). The operator ‘,®) makes possible 
the construction of solutions of the equation C(w) = 0 
which have singularities of an arbitrary order at given 
points of the domain or of its boundary. In particular, 
for (z) sectionally holomorphic functions may be taken. 
If, for example, a sectionally holomorphic function ®(z) 
is a solution of the homogeneous Hilbert boundary prob- 
lem ([60a], Ch. II, §34) 


@* (2) =g(z)® (2) (on T), (7.4) 


then the corresponding sectionally analytic function 
w(z) = ,[O(z)] satisfies the same boundary condition, 
[55a, b], 


wt(z) = g(z)w-(z) (on T). (7.5) 


The formula (7.3) (and, consequently, Theorem 3.13) 
hold also in the limiting case t = oo. Then the operator 
Rol) associates with a given normal analytic divi- 
sor @(z) the corresponding solution of the equation 
C(w) = 0.* 


* In the paper [23*a] this theorem is unjustly attributed to 
Mikhailov [55a]. 
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§8. Systems of fundamental generalized analytic functions and 
fundamental kernels of the class %,.(4, B, G), p > 2 
8.1. Let X;(z, t) = “R{®,(z)](j = 1,2) be solutions of 
the equation €(w) = 0 corresponding to the functions 
1 1 
2t—2)’ 24 (t—2) 
where ¢ is a fixed point of the plane. Evidently, the 
following conditions are satisfied: 


P,(2) = ®,(2) = , (8.1) 


lim(t—2) X,(z, (t) = 2, ina ye= (8.2) 
aot 2 zt 2i 


It is readily observed that X, and X, satisfy the integral 
equations 


ie} fS AORC EROR aay- za 





C—2 2(t—2)° 
(8.3) 
E) Xt, t) + B() X(6, t) 1 
(2, t) cares a AOE EO AAE D ae dy =i z) . 
(8.4) 
Representing X, and X, in the form (7.3) we have 
w(z,t) walz,t) 
Indsa Tes riot (8.5) 


where 
tae ò AOX, t) +B, t) 
Atoe  o dn 8.6 
a Coonan oe ee 
j=1,2. 
In view of the inequalities (4.15) and (4.16) it can 
easily be shown that w,(z,t) satisfy the following condi- 


tions: p-2 
|o,(z, t)| < My, lolz, |< Mplz—t] S (8.7) 
2-p 2-p 
loz, t)|< Malle” gee eg for |z|,|t]>R>1, (8.8) 
p-2 
|;(21, t)— olz, t)| < Moja e? , (8.9) 
p—2 i 


lolz, t)— o2, t)| < Mylet]? , (8.10) 
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where 
Mp = MyLy.(|A|+|B)), My = 2 My Lp (| BI) . (8.11) 


The pair of functions X, and X, will be called the 
system of fundamental generalized analytic functions of 
the class Up.(A,B, E) with a pole at the point t. These 
functions are continuous in the Holder sense everywhere 
on the plane except for the point t, and satisfy the equa- 
tions (z Æ t) 

é;X,+A (2) X,+B(z)X, =0, 

3X +A (2) X,+ B(z)X,=0. (8.12) 
8.2. Let us now introduce the following functions: 

Q(z, t) = Xile, t) + pe t), (8.13) 

Q(z, t) = X,(2, t)—1X,(z, t), 


which, obviously, satisfy the following system of equa- 
tions: 
aQ, +A (2)Q,+ B(z)Q2, =0, 


= (8.14) 
6,2, +A (2)2,+ B(z)2, = 0. 
Since 
ent) + E02(Z,t) eerl,t) — eve(2,t) 2 
Q(z, t) = oz) ’ 2,(2, t) = te) , (8.15) 


in view of the inequalities (8.7) and (8.10) we have 


=< (3.16) 
2 
Qz, t) = o\e—t) r) : 
If z be fixed and z Æ co,t-oo we have the estimates 
Q(z, t) = Olt"), Rae, t) = olt). (8.17) 


Tt should be observed that, as is seen from (8.6), if B = 0, 
then w, = œ, and, consequently, 2, = 0. 
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It can easily be proved that the conditions (8.14), 
(8.16) and (8.17) determine uniquely Q(z, t) and Q(z, t). 
The functions 2, and 2, will be called the fundamental 
kernels of the class Xp A, B, E), p > 2. 


§9. Adjoint equation. Green’s identity. Equations of the 
second order 
9.1. We consider the equation 
C(w) = 0,w+Aw+ BU = F (9.1) 
and its adjoint equation 
C'(w’) == &w' —Aw -Bw = F’. (9.2) 


If w and w are continuous in G+TI and belong to the 
class D,»(@), p > 2, then in view of the integral formula 
(7.5) of Ch. I, we have 


zi f wee a= f CO andy 


= Sf (T z —— +w gs) iy 
= ff [wC (w) +w Cw) + Bww' — Bow jdedy . 
G 
We have, therefore, the identity 
1 f 7 
reló | w(z)w (2)ae| 
r 
= Re Í] (wC (w) +wE(w))dedy, (9.3) 
G ` 
which represents the property of mutual adjointness of 
the equations (9.1) and (9.2). 


If €(w) = 0 and €’(w’) = 0 we have 


Re(5; f w(e)w'e)de) =0. (9.4) 
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This formula, which will henceforth be called Green’s 
identity, holds for two arbitrarily chosen solutions w 
and w’ of the equations €(w) = 0 and €’(w’) = 0, which 
are continuous in G+. 

In the real notation the mutually adjoint systems of 
equations have the form 


ðu av ou av 


ôw av’ ; ri du’ av’ , ER 
ma —cv' =0, Ge oye +av'=0. (9.6) 


The formula (9.4) assumes the form 


f (wo! + 0u') da + (wu! —v0')dy = 0. (9.7) 
rT 


9.2. Let us consider the real function 
R 
7 (2) = Ref; | w(C)w'(¢)a} , Z—a fixed point, (9.8) 
Zo 


where w and w’ are arbitrary continuous solutions of the 
equations C(w)=0 and C'(w)= 0, respectively. By 
virtue of (9.4) p(z) is single-valued in the domain G@ which 
we assume to be simply-connected, and is independent 
of the path of integration. We have 
—— 


up = ulewe), ep =—_ wwe). (9.9.) 





Taking into account that 0;w = —Aw— Bw, d;w’ = Aw’ + 
+ Bw’ we have 


ay Bu’ Bw 
azo T w Pt r Pe? 





Le. 
Ay + ap, +t byy = 9, , (9.10) 


Bu’ a 
we’ w’ 








a= —4Re| |, b = —4Im| (9.11) 
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Here an arbitrary solution of the equation T(w’) = 0 
may be taken for w’. Choosing for w’ a fixed solution of 
the last equation we may, according to the formula (9.8), 
associate with a solution w of the equation C(w) = 0 
a fully determined solution of the elliptic equation of the 
second order (9.10), and, conversely, if y is a solution of 
the equation (9.10) then the formula 

0 = 209 = i (Paip) (9.12) 
yields a solution of the equation €(w) = 0. Accordingly, 
every real solution of the equation (9.10) will be called the 
potential function or simply the potential of the equation 
C(w) = 0. The equation (9.10) will be called the equation 
of the potential. 

The last results show that the problem of integration 
of an equation of the second order of the form (9.10) 
and the problem of integration of a system of equations 
of the form (9.5), are equivalent. 

It should be observed that an equation of the second 
order of a more general form 


Ap+agz+beytep=0, cH, (9.13) 
in general cannot be reduced to a system of the form 
(9.5) ([14a], §4.6). 


9.3. Let A =0, B £0. Then any solution of the equa- 
tion é;w+ Bw = 0 satisfies also the following equation of 
the second order 


2 (1 2m) 2 _ 
ôz\B Oz] de’ 
or, taking into account that 0,0 = — Bw 
ew 1 0B ðw 5 


If w is a solution of the equation (9.14) it can easily be 
verified that the functions 
1 1 ow ow 
w =- (o =| Lifo LA 9.18) 
2 B oz 


B Gz 
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satisfy the equation ĉ&zw + Bw = 0. But 9.15 implies that 
w = Ww, +H iw. (9.16) 


Thus, any solution of the equatión of the second order 
(9.14) admits a representation in the form (9.16) where w, 
and w, are arbitrary solutions of the equation of the 
first order ĉ&w + Bw = 0. Conversely, any solution of the 
equation ôw + Bw = 0 may be obtained from the for- 
mulae (9.15). We note that it is sufficient to make use 
of one of these formulae in order to obtain all solutions 
of the equation of the first order ôw + Bw = 0. In fact, 
we observe that by replacing w by iw one of the 
formulae (9.15) transforms into the other one. It is also 
readily observed that if w is a solution of the equation 
(9.14), then iw is also its solution. 

The solutions of the equation (9.14), which are in general 
complex functions, may be called the complex potentials 
of the equation of the first order 00+ Bw = 0. 

If B, #0 the equation (9.14) has complex coefficients 
which have singularities at the points at which B vanishes. 
Therefore, the integration of an equation of the second 
order of the form (9.14) with discontinuous coefficients, 
may be reduced to the integration of the equation of the 
first order ôw + Bw = 0 with a continuous coefficient. 


§10. Generalized Cauchy formula 


10.1. Let us denote by Xj(z,t) and X,(z, t) the system 
of fundamental solutions of the adjoint equation €’(w’) = 
=0. Then the kernels of this equation will be given 
by the formulae (see (8.13)) 


Q(z, t) = Xi(z, t) + 1Xa(z, t), 
Q(z, t) = (2, t)— 1X2, t) - 


In this section we shall establish some relationships 
between the fundamental solutions of adjoint equations. 
Formulae will be derived representing explicitly X;(z, t) 
in terms of X,(z, t), and conversely. Moreover, a formula 


(10.1) 
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will be derived which constitutes a generalization of the 
classical integral Cauchy formula. 

Let te G, where G is a domain bounded by a finite 
number of simple smooth closed Jordan curves the union 
of which will be denoted by J. Let JI, be the circle 
|e—t| = e where e is a sufficiently small positive number. 
Taking for w’ the fundamental solutions Xj(z,t) and 
X3(z,t) of the adjoint equation ©’(w’) = 0 and applying 
the formula (9.4) to the domain bounded by F and T, 
we have 


Joe (2) Xile, t)dz— w (2) Xil, t)dz 
= f w(z) Xile, thde—w(z) Xiz, t)dz2, k=1,2. 


Te 
Multiplying the second equation (k = 2) by i and summing 
with the first we obtain 


f w(2) Qiz, t)de— w(2) Q(z, t)dz 
r 
= f w(2)Qi(z, t)de—w (2) Ble, th dz 
Te 
Hence, when «+0 we obtain in view of the estimates 
(8.16) 


J ww (2) Q(z, tyde- wee, dz = —Qniw(t), te@. 

r 

If ter or teG+TI we obtain analogous relations in 
the right-hand sides of which appear the functions 
—aziw(t) or 0, respectively, ax being the interior angle 
at the point t, and 0 < a < 2. In other words the following 
formula takes place: 


1 , 
-ga | Aee (t) at — OE, 2) w(t) ai 
w (2), when G 
= 50l), when T (10.2) 
0, when zēĝ. 
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Let ¢ be a fixed point of the plane. Let T, and I), be 
the circles |z—ċ¢| =e and |z—¢| = = respectively. Since 
X,(z,¢) and X,(z,¢) are continuous solutions i the 
equations (9.1) in the closed domain e <|z—¢| < Ze ac- 


cording to the formula (10.2) we have the relation 


Xile, 0) =-->} Í Xylt, OL, 2) t-I DT AE + 


Tijs 


iz aaa | Kult, 6) Q(t, 2) dt—Xp(t, C) Qt, 2)dt. (10.3) 


Since 
Qilt, 2) Xp(t, 6) = Ole"), Qlt, 2) Xz (t, €) = O (e) 


if [é—¢| =, we have 
el, 


aalok) i u-i- 
X(t, t) = HE) 1+O\e if jt—Cl=e, 
and passing to the limit «+0 in the relations (10.3) we obtain 


Kyle, ¢) = — FLUC, 2) + DEA], 


Xt, t) = 2q 


A (10.4) 
Xale, 6) = — z LOE, 2) QUE, 2). 


Since X,+1X, = 2,(2, 6), Xı— iX: = Qz, ¢) we obtain 
from (10.4) 


: Q(z, ‘(= QC, 2), Q(z, È) za —Q(¢, 2), (10.5) 
1.€. 


Xie, 0) = 3 (Xe, 2) + Ke, a) + 
+55 (Xat, 2) + Falls a)» 
Xile, 0) = —5 (Xt, 2) Tae, 9) — 


5. (al t, 2)— Xt, 2)) - 


(10.5a) 
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The formulae (10.5) were established in author’s paper 
[14f]. 
10.2. On the basis of the last relations the formula 


(10.2) may now be written in the form 
i Í Q(z, t)w(t)dt —O,l2, JDC 
w(z), when ze, 
= 5 (2), when gzeľ, (10.6) 
0, when zeG. 


Tf A = B = 0, then Q, = (¢—2z)"', Q, = 0 and the for- 
mula (10.6) becomes the classical Cauchy formula 


w(2), when zeG, 


1 fw(tjde_ fa 
Bri J =r ae 9 Ml), when gel’, (10.7) 





0, when zeG. 


Therefore the formula (10.6) will be called the generalized 
Cauchy formula. 

Making use of the relations (10.5) the generalized 
Cauchy formula for the adjoint equation €’(w’) = 0 may 
be written in the form 


w'(z), when zeG, 
= 5m"), when gel’, (10.8) 
(0, when zeG. 


It can easily be verified that the formulae (10.6) and 
(10.8) are valid also in the case of an unbounded domain 
the boundary of which consists of a finite number of 
rectifiable Jordan curves, if we impose the additional 
requirement that w and w’ vanish at infinity 


w(z) = O(lz|""),  w’(z) = Olle) (near the point z= 00). 
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If w(z) is continuous in G+TJ/ and satisfies the non- 
homogeneous equation 


C(w) = 6,w+Aw+ Bw = F(z), 


we have the formula 


in | 9% e, Jwe, wti- 


1 
Nip (2, 6) F (2) +e, 0) FO) dé ay 
wz), when zeG, 
= 502), when gel’, (10.9) 
0, when ceGil. 


If now w’(z) is continuous in G+ T and satisfies the 
adjoint non-homogeneous equation 
C'(w’) = ôw —Aw — Bo’ = F'(z), 
then n have 





af aa zjw' (edt — Da, wC) + 


Ont 
1 
ai (Q, 2) F'(0) + Que, VFO) as ay 
e when zeG, 
= 5 (2); when zel, (10.9’) 
k. when zeG-+TI’. 


The above derivation of the formulae (10.6) and (10.8) 
was indicated in the author’s paper [14a]. These formulae 
were obtained in a somewhat different way by Bers [5a]. 
In a particular case, namely for the system of equations 
of the form u,—pvy = 0, Uy + Ps = 0 analogous formulae 
were obtained even earlier by Polozhyi [70a]. For an 
elliptic system of the form 


Uz + buy— vy = 0 
du, + Uy + lz = 0 
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the Cauchy formula was generalized by Shabat [92c] (see 
also [70ce}). 


10.3. The generalized Cauchy formula implies immedi- 
ately the following 

THEOREM 3.14. If the sequence w, of functions belonging 
to the class Ap A, B, G) and continuous in G+, strongly 
converges on I’ to a function y(l)e Ly (IL), p' >1, then it 
converges uniformly inside G to the function 


w (2) = gaa | aet (t)dt —Q,(z, C)p(C)ae, (10.10) 


which, evidently, belongs to the class Up»(A, B, G). 
The above theorem can easily be proved by means of 
the Hélder inequality and Theorem 3.10. 


§11. Continuous continuations of generalized analytic func- 
tions. Generalized principle of symmetry 


Making use of the uniqueness theorem 3.5 and the 
generalized Cauchy formula (10.6) we can generalize the 
concept and many criteria of analytic continuation to 
the class of generalized analytic functions, replacing the 
term “analytic continuation’? by the term ‘continuous 
continuation’? We shall confine ourselves to the conside- 
ration of the class Ap (G), p > 2. The functions of this 
class are continuous in the Holder, sense with the index 


: poe 

equal to me 

THEOREM 3.15. Let wie Ap, B, Gi), woe Up (A, B, 
G.),p > 2, Gu and G, being domains the boundaries of 
which have a common rectifiable Jordan are y. If we 
eOC(G,+y), we C(G,+y) and w, =w, on y, then the 
function 


wz), when zeG,, 


w(z) = (11.1) 


belongs to Mpal A, B, G,+Gz+y), p> 2. 


w(z), when zeG,, 
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The proof of this theorem is carried out with the help 
of the generalized Cauchy formula (10.6). It suffices to 
reconstruct literally the well known argument concerning 
the case of analytic functions [57], (Ch. IT, §26). 

The last theorem implies immediately the following 
theorems. 

THEOREM 3.16. (Generalized Riemann—Schwarz principle 
of symmetry). Let G be a domain lying in the upper semi- 
plane and adjacent to a segment y of the real axis. Let Gy 
be the mirror image of Gin y. If (1) we Upal(A, B,G@),p> 2, 
(2) we C(G+y) and (3) Re(w) = 0 on y, then the function 


w(z), when zeG, 


W,(2) = (11.2) 


—w(z), when zeG,, 
belongs to the class Up (Ay, By,F@+G,+y) where A, 
and B, are defined in G+ G, by formulae of the form (11.2). 

THEOREM 3.17. Let G be a domain lying inside the 
circle |z| < 1 and adjacent to the are y of the circumference 
|e] = 1. Let G, be the mirror image of G in y. If (1) we 
€Up(A, B, G), p> 2, (2) we C(G+y) and (3) Re(w) = 0 
on y, then the function 


w(z), when zeG, 


W,(2) = (11.3) 





-w(5), when ceG,, 


belongs to the class Up.(Ao, By, G+G.+y),p > 2, where 


{ Ale), Ble), via ere, 
A Bz) = 
o(2), Bo(2) EE when zeG,. 
[ 2 Wœ a \e 


(11.4) 


PRooF. We may restrict ourselves to the proof of 
the last theorem. It can be established by a direct verifi- 
cation that @;0,-+A)w,+B,w,=0 in G,. Moreover, 
wt =w; on y which easily follows from the condition 


w(z)+w(z)=0 on y. 
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The last theorem can easily be stated also for an 
arbitrary circle |z—2,|< R. 


§12. Compactness 

12.1. The set of functions {w(z)} belonging to the class 
U(A, B, G) is said to be compact in the domain G if from 
an arbitrary infinite subsequence of the elements of the 
set a subsequence uniformly convergent inside G can be 
extracted. 

Let us observe that the uniform convergence of a se- 
quence of generalized analytic functions inside a domain G 
is ensured by the weak convergence in a L,(G@), p >1. 
We have the following 

THEOREM 3.18. Let wie Ap (A, B, G), p>2, t= 
=1,2,.... If the sequence w; is weakly convergent in 
TÖ), p È 1, then it is strongly and uniformly convergent 
inside G to a function w of the class Up(A, B, G)L,(G@). 

PROOF. Let us assume that G is a bounded domain. 
It can easily be proved that the sequence of functions 
®; = w; — Paw; holomorphic in G is weakly convergent 
in L,(G) to the function © =w—Pgw where w is the 
weak limit of the sequence w;. But it was shown in Ch. I, 
§1.7 that ® is holomorphic in G. Consequently, we 
« U(A, B, G). Besides, ð; is strongly convergent to ® in Lp 
and also uniformly inside G. Hence w; = ®;+ Repi is 
strongly convergent in Ly and uniformly convergent impida 
G to w. This completes the proof. 

THEOREM 3.19. The set {w} of functions of the class 
Ap, B, G) is compact in the domain G if and only if 
the set {D} of the corresponding normal analytic divisors is 
compact. 

PRooF. Let us associate with the set {w} the sets {Ø} 
and {w} according to the formulae 

w(z) = D(z), DeAl(G), 


1 ([ A(C)w(t) +B (eye) (12.1) 
aie aN taw E 


14 
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The inequalities (4.15) imply that the set {w} is uni- 
formly bounded and uniformly equi-continuous on the 
entire plane E. Accordingly, we obtain immediately from 
(12.1) that the set {w} is uniformly bounded and uni- 
formly equi-continuous on every closed set on which the 
set {Ø} is uniformly bounded and uniformly equi-continu- 
ous, and conversely, thus completing the proof. 

The last theorem immediately implies 


THEOREM 3.20. The set {w} of functions of the class 
Wp(A, B, G) is compact in the domain G if it is uni- 
formly bounded inside G. 

We observe that the compactness of the set {w} of 
functions of the class Up.(A,B,G@) is ensured by the 
condition of weak compactness in Z,(@). In fact, if {w} is 
weakly compact in Lp, then L,(w, G) < M, where M is 
a constant independent of the elements of the set 
fw} (Theorem 1.3). Then the set {®} of normal ana- 
lytic divisors of functions of the set {w} is also weakly 
compact in Ly, i.e. Lp(®, G) <M’. But the last inequality 
implies at once that the set {Ø} is uniformly bounded 
inside G, i.e. {Ø} is compact (Ch. I, §1.7). Thus we have 
completed the proof. 

12.2. We are in a position now to extend the criteria 
of compactness to wider classes of generalized analytic 
functions. 

The set {w} elements of ApG) will be said to be 
compact in G if every infinite sequence contains a sub- 
sequence uniformly convergent inside G to an element 
of Upo(@). 

THEOREM 3.21. Let M be a compact set of functions 
of the class Ly,(E). Let AP (G) be a set of generalized analytic 
functions the generating pairs (A, B) of which belong to W, 
ie. A, Be M. 

In this case the infinite set {w} of elements of ral) 
is compact if and only if the set {D} of the corresponding 
normal analytic divisors is compact. 
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PrRoor. If a set {w} is given, then we associate with 
it the sets {ð} and {w} uniquely defined by the formulae 
(12.1). If the set {ð} is prescribed, the set {w} is defined 
in the following way: we associate with every element 
of Ø a pair (A, B) belonging to the compact set Mt and 
then we construct a function w of the class H(A, B, &) 
the normal analytic divisor of which is Ø. Thus, every 
set {ð} can be associated with the infinite sets {w} and 
{o}. 

In view of the compactness of {4} and {B}, (4.15) 
implies that the set {w} is uniformly bounded and uni- 
formly equi-continuous on the entire plane. Consequently, 
if one of the sets {w} and {®} is uniformly bounded and 
uniformly equi-continuous in a closed domain, then the 
other set possesses this property as well. Hence, evidently, 
if {w} is compact, {®} is also compact. It remains to prove 
the converse statement. The compactness of {2} implies 
that from an arbitrary infinite sequence of elements of 
{w} a subsequence w,, w,,... uniformly convergent inside G 
can be extracted; obviously 


Wr(Z) = B,(z)er7™@ (n =1,2,...), 
where 





Wn(C)\ dE dy, 
Wr(l)} =e ’ 








ole) == J J (Ante) + Bate 


An, BneM. 


The sequences wn, Pn, @n are uniformly convergent on 
every closed subset of the domain G@ to the functions 
w,®P,w, respectively. The latter functions evidently 
satisfy the relation 


w(z) = D(z) e® , (12.2) 


(z) being holomorphic inside G and w(z) being continu- 
ous on the entire plane. If 6=0 then w =0 and the 
theorem is proved, since the zero is an element of WG). 
Let us assume that ®(z) 40. Then w(z) has only isolated 
zeros inside G. 


14* 
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In view of the compactness of M, from the sequences 
{An} and {Bn} we can extract subsequences, denoted 
again by {An} and {Bn}, convergent in the mean to some 
A and B belonging to M: 


Dp (An—A) —>0, Lp (Bn— B)—>0 for N—->oo. 


Now let 
a (4@+30 r) an, 


It is readily observed that the sequence gn = Ant Bat 


n 
is strongly convergent (in the metric Lp) to g = A+ 





w : 
+B. Therefore @n—>w, when n->co, i.e. w = w and 


the formula (12.2) assumes the form 


wis even [f pornog 22] 


This proves that w e A$ (G). Thus, Theorem 3.21 has 
been proved. 


12.3. The last theorem immediately implies 


THEOREM 3.22. The set {w} of elements of the set WG) 
is compact in the domain G if it is uniformly bounded 
inside G. 

THEOREM 3.23. Let An, Bn>A, B (in the metric Lp). 
If the sequence {Dn} of the normal analytic divisors of the 
sequence {wn} of functions of the class U(An, Bn, G) is 
uniformly convergent inside G to the function D(z), then the 
sequence Wn is uniformly convergent inside G to a function w 
of the class U(A, B, G) with the normal analytic divisor ®. 

In fact, since the set {wn} is bounded, then, by Theo- 
rem 3.22, it is compact. But every subsequence {Wn,} of 
the sequence {wn} which is uniformly convergent inside G 
is, obviously, convergent to a function w of the class 
%(A, B, Q) whose normal divisor is ®. This means that 
wn—>w which completes the proof of the theorem. 
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Two corollaries follow from this theorem. 

Corollary 1. If An, Bn>A,B (in the metric Lpa), then 
for every function w of the class U(A,B,G) a sequence 
of functions wn of the class M(An, Bn, G) can be found 
such that it ts uniformly convergent to w inside G. 

In fact, if Ø is the normal analytic divisor of the func- 
tion w then for wn a function of the class M(An, Bn, G) 
having the same normal divisor ® may be taken. 

Corollary 2. If An, Ban>A,B (in the metric Lp.) then 
for z+% the sequences of the fundamental solutions 
Xjn(z, 6) and the kernels Qjn(z,6) (j = 1,2) of the equa- 
tions @;0+Anw+Bnw = 0 converge to the fundamental 
solutions X;(z,¢) and the kernels 2,{z,2) of the equation 
0;,wt+Aw+Bw=0, the convergence being uniform with 
respect to both arguments z and ¢ if z e @' and « @” where G’ 
and G&G” are arbitrary closed sets on the plane having no 
points in common. 

In fact, it is sufficient to note that the fundamental 
solutions Xj. and X; have the same normal analytic 


at 1 -1 1 -1 
divisors ze) and zT? ; 


§13. Representation of resolvents by means of kernels 

13.1. Let us denote. by 2,(2,t,@) and Qz, t, @) the 
kernels of the class U.(4,B,@),p>2, if A=B=0 
outside G. Such kernels will be called the normalized 
kernels with respect to the domain G. 

According to (8.4) 

8;Q,(2,t,@)=0, 42,(2,t,@4@)=0 (outside Q). 
If teG, then, obviously, 2,(2,¢,@) and 2,(z,t, @) are 
holomorphic with respect to z outside Œ and vanish at 
infinity. In an analogous way we discower that Q(t, z, G) 
and Q(t, z, Œ) are holomorphic with respect to z outside G 
and vanish at infinity. It should be taken into account 
here that 

Q(z, t, G) = — Qt, @, G) , 


me NE a (13.1) 
Qz, t, G) = — Dt, z, @). 
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Hence, if A(z) is holomorphic outside G, continuous up 
to the boundary and vanishes at infinity, then according 
to the Cauchy theorem we have (for z « G@) 


ae f Qe, t, QHA, t, Pdi =0. (13.2) 
T 


2xi 


Let w(z) e Up (A,B, G), p > 2, and let it be continuous 
in G. Then for ze G@ we have 


wle) = eq f e,t, Q)r0(t)dt— Ole, t, wd. (13.3) 
r 


We introduce the analytic function 


ojos (20% 


2i t—z 
F 





; (13.4) 


which, as it was shown in §2, is continuous in the closed 
domain G. In view of the relations (8.25), Ch. I, we have 


w(t) = D(t) (t), ter. (13.5) 


Since w(t) and A(t) = Ø+ (t) are continuous on T it follows 
from (13.5) that Ø` (t) is also continuous on I. Substi- 
tuting (13.5) into the right-hand side of (13.3) and taking 
into account the relation (13.2) we obtain 


w(z) = “K(®, G) 
1 paneer 
= ga | Aert, NOM Mie, t, DOA. (13.6) 


The last formula containing the kernels 2,(2,¢, G) 
and 2,(z,¢, @) of the equation ©(w) = 0 normalized with 
respect to the domain G, associates with every function 
@(z) holomorphic in G and continuous in G+T a definite 
function w(z) of the class Up,.(4, B, G), p > 2, continuous 
in G+J. The function ® is given in terms of w by the 
formula (13.4). Consequently, the formula (13.6) may be 
considered as a device enabling us to construct all functions 
of the class Up.(A, B, G). 
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In view of (13.1) and (13.6) the general representation 
of solutions of the adjoint equation 
é,0' — Aw'— BW = 0 (13.7) 
is given by the formula 
w'(z) = "K'(®, G) 





= =i | A (5,2, DC-AC, e, HOGA. (13.8) 


13.2. Applying Green’s identity to the right-hand siđe 
of the relation (13.6) we may write 


w (2) = limf J J eas (z, £, @)®(£)dédn+ 


é->0 





+5 a J 2,2, t, en 


Himli f ow sč, MDC- Ae, £, MEEA), 
a0 ire |= 


where G, is the intersection of the domains @ and |¢—2|> e. 
Taking into account the formulae (8.16) we have 


w(z) = K(®, G) = O(z) +ff Te, t, @)D t) dëdn+ 


n J fJ Tae, t, @OOdedy, (13.9) 
where 
Tye, t, @) =~ Qe, t @), 
i (13.10) 
Ilaz, 6, @) = USACE t, G). 


Since by (13.1) —Q,(¢,2,@) and —Q,(ċ, z, @) are the 
kernels of the adjoint equation (13.7), then, according 
to the equations (8.14), we have 

Nle, È, @)— A (2) Q(z, 6, G) —B(l)2,(2, 6, 4) = 0 


me ” (13.11 
Nz, E, G)— A (2) Q,(z, 6, G4) — B (t)z, 6, G) =0 
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or, according to (13.10) 


Lle, t, @) =LAOMle, t, @) + BO Me, t, G), 


i ; (13.12) 
D(z, é, G) = —A(C)Q,(2, cy G) +7B C) (e, č, G). 


It should be borne in mind that @(z) is a function 
holomorphic in G connected with w (z) by the formula (13.4). 
Therefore, the formula (13.9) represents the solution of 
the integral equation 


1 A(t i O 
iE: z 





w(z)— @(z) (13.13) 
for an arbitrary right-hand side ® (z) which is holomorphic 
in G and continuous in G. Moreover, this formula holds 
for an arbitrary right-hand side belonging to L,(@), 





q ar ? i (see §5). In other words, the resolvent of the 
integral equation (13.13) is given by the formula 
Bg = Jf Tue, t, @g C dëdn + 
sI Tae, č, Gg dédn, (13.14) 
geL(G@), q>—7. 
Thus, all solutions of the equation 


é0+Aw+Bu=0, A,BelLp AE), p>2, (13.15) 





belonging to the class L,(@), 4 > = q are represented 
by the formula (13.19) where ®(z) is an arbitrary function 
analytic inside @ and belonging to L,(@), q > ran If 


q<2 © can have simple poles. Thus, the formula 
(13.9) enables us to construct solutions of the equa- 
tion (13.15) possessing prescribed beforehand simple poles. 
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Tf the formulae (13.1) and (13.12) are taken into account 
we obtain the following expressions for the resolvents 
of the adjoint equation (13.7): 


alil, č, G) = A (E)E, 2, G)+ BE) 26, 2, @) 
= —FQ(C, Z, G), 

alal, E, G) = ARE, 2, G) +B(E)Q (E, 2, G) 
= —0,2,(6, 2, G). 


(13.16) 


Consequently, the formula (13.8) may be written in 
the form 


w'(2) = KG, G) = O(z) +f f Pile, t, Dt dëdn+ 
G 


+ ff Tue,t,@ Odean, (13.17) 
G 


where @(z) is an arbitrary function analytic in G belonging 


to L,(@), a> oat This formula yields all solutions of 
the class L,(@) of the adjoint equation (13.7). 

13.3. The particular solution of the non-homogeneous 
equation 


C(w) = ôw + Aw + BT = F (13.18) 
according to the formula (5.7) can be constructed, in 


the form w, = TF -+ RTF. This formula can easily be 
transformed to the form 


1 
w, sal Q(z, t, QF (t dëdn— 


—1 f f ade;t, G)F(Q)dédn. (13.19) 


G 


The particular solution of the adjoint non-homogeneous. 
equation 


C'(w’) = &w' — Aw'— Bu’ = F' (13.20) 
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has the form 
y 1 sd 
wee || Q (t,e, GE" (L)dédn+ 
1 Sacer eae eee een 
$e i f| AEn OP Odean. (03.21) 


The formulae and relations presented in this section. 
were established in the author’s paper [14a]. 


§14. Representation of generalized analytic functions by means 
of generalized integrals of the Cauchy type 


14.1. If F is a union of rectifiable Jordan curves and 
p(t) is a function summable on J’, then the integral 


wle) =z f Ale, pidi- le Noid, (141) 
r 


where Q, and Q, are normal kernels of the class 
Ap(4, B, E), will be called the generalized integral of 
the Cauchy type. It constitutes a solution of the equa- 
tion (13.15) regular outside T, and w = O(\z|~*) near 
infinity. These assertions can easily be verified by means 
of the relations (8.14) and (8.15). 

Let l contain an are y of the class Ct. If ey and 
p e Caly), 0<a<1, then the following formulae hold: 


w(t) = +o +1) 
(14.2) 


w(i) =F ole) + wt), Fess 
where 
1 C= hae - 
wO = a f e (6, t)p(t)di— 2t, t)p(t)dt, (14.3) 


the first integral in the right-hand side of the last relation 
being understood as the Cauchy principal value, and 
the second integral converging in the ordinary sense. 
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It has already been indicated above that if A = B=0 
then Q, = (¢—z)7’, Q, = 0 and we obtain the well known 
formulae for the integral of the Cauchy type 


w+) = P+ me 
(14.4) 

d 

0-(0) = etry POT, 


The formulae (14.2) can be obtained by means of the 
last relations if the relations (8.16) be taken into account. 


14.2. If p represents the limiting value of a function w (z) 
continuous in G+ T and satisfying inside G the equation 
C(w) = 0,w+Aw+ BT = 0, then in view of (10.6) we 
have the relation 


ami | Ale, tpt) dt- 22, Nod =0, (14.5) 


which is satisfied for any point z lying outside G+ I. 
In view of (14.2) this relation is equivalent to the following 
one (I e 0?) 


O-4 [ ae Np) a OAC, pid=, ter. (14.6) 
r 


If ọ assumes the limiting values of a function w(z) con- 
tinuous outside G and satisfying outside G+ the equa- 
tion €(w) = 0, and if it vanishes at z = co, then we have 
the relation (14.5) valid for any point z lying inside G. 
In this case it is equivalent to the relation 


+= fo, opmaat, Np d=0, ter. (14.7) 


It can easily be proved that the above conditions are 
also sufficient. For instance, if ọ e Ca(T), 0< a< 1, and 
it satisfies the relation (14.5) or (14.6), then at every 
boundary point » assumes a value equal to the limiting 
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value of the generalized integral of the Cauchy type (14.1) 
from the inside of the domain G. Consequently, the 
fulfilling of the relation (14.5) or the equivalent relation 
(14.6) is a necessary and sufficient condition for p(t) to 
assume limiting values of a function of the class 
Ap, B, G), p > 2, continuous in G+T. 

Analogously, the fulfilment of the relation (14.7) on 
the contour I’ or the relation (14.5) for points belonging 
to G is a necessary and sufficient condition for y(t) 
to assume limiting values of a function of the class 
Up(A, B, G’), p > 2, continuous in G'+TI and vanishing 
at infinity, G’ being the supplement of G+TI to the entire 
plane. 

Similar statements may be made for the adjoint equa- 
tion ’(w’) = 0. In this case the conditions (14.6) and (14.7) 
have the form 





elt+— J Alt, Nota Ble, pd =0, (14.8) 





pi- | Qt, Droa- HpOU =o. (14.9) 
r 


We have made use here of the relations (13.1). 


14.3. THEOREM 3.24. Let A, Belyp AF), GeO. If 
y(t)e CAL), 0<a< 1, then the generalized Cauchy type 


2-5 
>): 


PROOF. The relation (14.1) can be written in the form 





integral (14.1) belongs to C;(@) where p = min(a, 


w(z) = D(z) +f f Te, DDC dEdn+ 
G 
+ff Tade, t) Bjdd, (14.10) 
G 
where 


1 (pea 
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Consequently, w satisfies the integral equation w = — 
—Tg(Aw + Bw) +@(z) and since in view of Theorem 1.10 
® e Ca(& +T), w is continuous in G+. Hence Te(Aw+ 


+ Bw) 0E), v=? = and, evidently, w«0,(@G+T) 





where f = min (a, v). This completes the proof. 


14.4. Integral representations of generalized analytic 
functions including the generalized Cauchy type integrals, 
have many applications. In particular they are used in 
the investigation of boundary value problems. These 
representations can be obtained from the formula (13.6) 
using for this purpose various integral representations of 
holomorphic functions, [14g], [60a]. Consequently, the 
forms of the representations may be varied in a wide 
range in an effort to adapt them to the concrete con- 
ditions of the problem under investigation. As an example 
we shall consider a form of the integral representation of 
generalized analytic functions suitable for the investigation 
of the boundary value problem which will be dealt with 
in the following chapter ([14a]). 

THEOREM 3.25. Let GeO}, 0<a<1. If the function 

w(z) e Up(G),p > 2, and it is continuous in G, then 
a continuous real function u(t) of the point t of the contour I’ 
and real constant c can be found, such that 


w(z) =f u(t) M (z, t)dstew(z), ze@, (14.12) 
r 
where 


Mie, n = ae, t, aye, t,@), (14.13) 


w,(2) = K(i, @). 


Moreover, if G is a simply-connected domain then there 
exist a one-to-one correspondence between w(z) and the pair 
(u(t), c); if G is an (m+1)-connected domain, then the 
constant c is uniquely expressed by w and the real function 
p(t) is determined to within an additive factor of the form 
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Cy fy +... HCmyum Where Cy, ...,Cm are arbitrary constants and 
My, +++) Um are functions defined by the relations 


1, if tel; (j =1,..., m) 


14.14 
0, if telr, KH en ee oe ) 


f(t) = 
where I, ..., Im are “interior” boundary contours of the 
domain G and I, is the “exterior” contour (the positive 
direction is so chosen that the domain lies on the left- 
hand side). 

If w is continuous in the Holder sense in G+I, then u 
also satisfies the Holder condition on T, and conversely. 

PROOF. The theorem is known for the class of holo- 
morphic functions ([14g], [60a], Ch. ITI, 2). In this case 
the formula (14.12) assumes the form 


_i u(t)dt . 


eM?) mi J t—z Te 





Substituting this expression into the right-hand side of 
the formula (13.6) we arrive at the formula (14.12). If, 
moreover, we take into account the fact that ® is related 
to w by the formula (13.14) in a unique way, then we 
obtain the full proof of the theorem. 


§15. Complete systems of generalized analytic functions. 
Generalized power series 


15.1. Let there be given a system of particular solu- 
tions Wn (n = 1,2,...) of the equation 


ôw + Aw+B=0, (A, BeLp,(E)). (15.1) 


The above system will be said to be a complete system 
of solutions with respect to the domain G if every solu- 
tion w of this equation regular in Œ can be uniformly 
approximated inside G by means of linear expressions 
of the form cw, + ... + CnWn with real coefficients. Complete 
systems of solutions can be constructed for example by 
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means of the formula (13.6). It can be proved that this 
formula associates with every system of analytic func- 
tions ®, complete with respect to the domain G and 
continuous in G+J/, a complete system of solutions 
Wn = ‘K (Bn, G) of the equation (15.1). Let us for instance 
consider the following system of rational functions in the 
variable z: 


(z=, (ee (15.2) 
G= tya my Makas nya 


where Zo, %,..-,%m are fixed points. It is known, [87], 
that this system is complete (in the class of holomorphic 
functions) with respect to an arbitrary domain G which 
is bounded by BEA „Jordan curves To, Ti,- Tm, 
I, containing the curves T}, ..., Tm, and the notte 2; being 
situated inside I’; (j = 1, .,m). The formula (13.6) 
associates with the system of tnnetions (15.2) the following 
system of particular solutions of the equation (15.1), 
which is complete with respect to G: 


Won (2, Zo) = K ((2— 20)”, G) , 
Wanz1(2y Zo) = KX qi (2— 2o)”, @)(n = 0,1, e) o 
Q (e, 2;, G) ts a” 'Q,(z, 23, G) 








W _on4i(2@, 23) = aa ee (15.3) 
02; C2; 
su) onl 
w ( 2 ) H io Q(%, 2i, G) Paa Q(z, Zis G) 
Bnew #7 a n—1 a——it 
Zj O02; 


(n= 1,2,...). 


We have taken into account here that for z e G the kernels 
Q (2, č, G) and 2,(z,¢,@) are holomorphic with respect 
to ¢ outside G+. 

It is readily seen that wna(z, 2) is a generalized poly- 
nomial of degree [| and w_,(z, 2;) is a generalized rational 


n+l 





function its only pole z; being of the order [= |; this 
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function vanishes at infinity. We shall see later on that 
Wn(Z, Z) Constitute the coefficients of the expansion of 
the functions 2,(2,¢, Œ) with respect to ¢ in the vicinity 
of infinity. 

In fact, if ee Œ and ¢ lies outside G+J, then in view 


of the Cauchy formula 
1 Q(z, t, @) 


Q(2,0, @) =- z3 i—t at, | 
r 
(15.4) 
Qz, t, @) -5 Ba . 
T —¢ j 


Expanding now the right-hand sides of the last relations 
for sufficiently large ¢ with respect to the negative powers 


of (¢—z) and (€—%) we obtain according to the for- 
mula (13.6) 


Q(z, č, @) 


[es 
1 ; 
= 5 D (males Zo) — iWak+1 (2, Zo) I(E — 20) 7*7: , 
k=0 
15.5 
Qae, č, @) n 
œo 
1 : oS 
= PAG 20) + Werss(2y 20)] (E — Zo) 7*7 . 
k=0 
Suppose now that @ is the circle |z— zo| < 9; then the 
above series are uniformly convergent with respect to 2 
and ¢ inside and outside the circle. 
If the conditions |z—2| > ọ and |f—29| < e are satisfied 
we have the expansions 
Q(z, 6, G) 


=i > wE, eo) — iwe (E, 20) (@— 20), 
k=0 
Q(z, È, G) 
es [walt , Zo) — ton41(C, 20) (2—20) ** , 
k=O 


(15.6) 
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where w,(Z, 2) are generalized polynomials of the degree 5 | 
satisfying the adjoint equation 

ĉw' — Aw — Bu’ = 0: (15.7) 

Wan(2, %) = KX'[(2—20)*, G], (15.8) 


Waxes (@, Zo) = K'[i(z— zo)", G]. 
The expansions (15.6) are obtained from the formulae 


1 Qilt, č, G) y 


~ Oni t—z 
r 


2;(z, Cy G) EF 





(j =1, 2) ’ (15.9) 


which hold if ¢ e G& and z lies outside G +T. 


15.2. By means of the system of generalized rational 
functions Walz, 2%) (n = 0, +1, 42,...) it is possible to 
obtain expansions of arbitrary solutions of the equa- 
tion (15.1), which constitute generalizations of the Taylor 
and Laurent series for analytic functions [14a], [5a]. 

Let @ be the circle |jz—z,| < 9 and T the circumference 
|z— zo| = o. In this case the corresponding generalized 
polynomials wna(z, 2%) will be denoted by wn(z, Zo; 0). 
If w(z) satisfies inside G the equation (15.1) and if it is 
continuous in G@+J/, then it is representable by the 
formula 


w(z) = “K(w, G) 
1 — —- 
= gri | Sets G)w(o)dl—Q,(z, 6, G)w(f)d= (15.10) 


or 
1 —————- 
= gri | %6, t, MDL — Ale, t, GDC, (18.11) 
where 
(2) = 5 f La. (15.12) 
r 


15 
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Expanding the right-hand side of the last relation into 
the series with respect to the powers of (¢—z,)" we obtain 
D(z) = X (Con + ican ss) (@— 20)" , (15.13) 
k=0 
where c, are real constants which are to be determined 
from the relations 


. 1 fwè) 
Cok + Uo. = Oni ; peti at (k = 0, 1, wee) . (15.14) 





Let us now consider the following system of solutions 
of the equation (15.1): 


tn(2) = X cwe, 20, 9) = K(Pn, G), (15.15) 


k=O 
[ 
2 


®,(z) = > (Con + iC2r41) (2 — 20)" . 


k=0 


where 


Since w (2)— wWn(z) = K(@®—@,, G) = K(w— Pnr, G) we have 
the inequality 


jw (z) — wn(2) | 


1 4 
< ga | Ie E, @)|+ Rz, E, @)]) w(t) — Palt) |ds . 


If z belongs to a closed subset G’ of the circle G we have 
jw(2)— Wn(z)| < M(G')L,(w—@,, T). (15.16) 


Since on the circumference J the series (15.13) is by (15.14) 
the Fourier series of a continuous function w(f), the 
series is convergent to won J’ in the metric of an arbitrary 
Ll), p 21. Hence L,(w—@,,L)—-0 when noo. Con- 
sequently, (15.16) implies that the sequence wn,(z) is 
uniformly convergent to w(z) inside G. Thus, it has been 
proved that w(z) can be expanded into the series 


w(z) = Y cwl, 2o, 2) 5 (15.17) 


k=0 
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which is uniformly convergent inside the circle G. The 
coefficients of this series are given by the formulae (15.14) 
which are identical with the well known integral formulae 
for the coefficients of the Taylor series of an analytic 
function. Therefore, the series (15.17) will be called the 
generalized Taylor series. 

Let now G be the ring 0 < ọ < |z—2%| < o, bounded by 
the circles |z— zo| =e and |z—2| = o, which will be 
denoted by Jy and /,. The generalized rational functions 
Walz, Zo) (n= 0, +1,...) corresponding to this domain will 
be denoted by Wal, Zos Go; 01): 

If w(z) satisfies inside G the equation (15.1) and it is 
continuous in G then it can be expanded into the following 
series: 





+00 


w(2) = >” exe, Zo Gos 01), (15.18) 


—co 
where c, are real constants which are to be calculated 
by the formulae 


1 pw(gjde 
ae gF 





Con + Mons. = - (k =0,1,...), 


Qni 
(15.19) 
at 


. 1 ok 
Cor + Wki = gr fwea (k = —1,—2,...). 
To 


The series (15.18) converges uniformly inside the ring 
0 < oo < le—%|<o,. This assertion can be proved by 
almost literally repeating the reasoning concerning the 
series (15.17). 
15.3. With every power series of the form 
TOO 
D (Cor + Won 41) (2 — 2o)" (15.20) 
we can associate the series 
-+00 


D erwe, Zos Qos Q1) » (15.21) 


—O 
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where 0 < @ < |e—%|< 9, is the ring of convergence 
of the series (15.20). This series will be called the gene- 
ralized power series of the first kind. Such series have 
the following important property: 


THEOREM 3.26. The series (15.21) is uniformly con- 
vergent inside the domain (circle, ring) of convergence of 
the power series (15.20). 


ProoF. We shall restrict ourselves to the proof of 
the theorem for the case in which (15.20) contains only 
positive powers of z—z2,. The extension to the general 
case offers no essential difficulties. 

Let |z—2 |< be the circle of convergence of the 
power series 


Dy (Cae + ioar) (2—20) (15.22) 


0 


We have to prove the uniform convergence of the gener- 
alized power series of the form 


foe) 
> exons 205 0), (15.23) 
0 


in any circle |jz—z)| < 9’ < o. 
Let An and Bn be functions ee with A and B 


inside the circle G,—|z—z2 |< —— o—and vanishing 


mat n+l 
outside this circle. Let G’ be a closed set of points of the 
circle |z—z,|< o. Then an integer n, can be found such 
that for n> n, the set G’ belongs to all circles Gn. Let G’’ 
be a closed set which does not intersect G’. In this case, 
according to Corollary 2 of Theorem 3.23, the sequences 
of kernels 2;,(2, 2, G) = 2,(z,¢, Gn) of the equation 3w + 
+Anw+Bnw =0 converge uniformly to the kernels 

z,¢,@) of the equation @20+Anw+Bnw =0 with 
respect to the both arguments z and ¢, if z e @” and ¢ e G”. 
Since for z e @ the functions Rın(z, Č, G) and RalZ, C, @) 
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are holomorphic with respect to the argument ¢ outside G 
we have: 


Wnp(2) a = fak, Č, G)Dn plt) db — Rz, c, G) By plt) ae 
p 





‘ 1 
=lim zz f 2(2, 0, Gm) Pnp) dE — (15.24) 
‘m->00 Le 
ae Q(z, (a Gm) Önol) dt , 
where Im is the circle |z— zo| = Pri 0, 
n+p 
Wn,p(2) = » CHW, Zo); 
k=n 


e] 
2 
Priglt) = >) (Cr+ ieor) (2—2)* . 
k=n 
According to the principle of the maximum modulus 
(p. 152) there exist a positive constant M and a point z on 
the circumference In, such that 


Max|wnpl2)] <M no(2)] - (15.25) 


Since in view of (15.24) 
On,n(2 )| 


1 =— į A ' 
<gqlim fot 105 Gm) + Iê, 5 Gm) D| Pnplt)lds , 


an integer m,> n, can be found such that because of 
(15.25) we have the inequality 


Max|Wn»(2)| 
zeQ’ 


M X z 
Son (Rimh, 5) | + | Qamel% 55)|) Pniw(S) | as . 
Tmo 
Since the series (15.22) converges uniformly inside the 
circle |z—2|< 0, np()—>0 uniformly on Im, Hence, 
Wn,(%)>0 uniformly in @’, thus completing the proof. 
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15.4. Series of generalized analytic functions analo- 
gous to the Laurent and Taylor series can be also obtained. 
in the following way. 

Let Wen(Z, 2) and Wen+41(2%, Zo) be generalized polynomials 
of the class U,.(A, B, E), p > 2, corresponding to the 
normal analytic divisors (¢— 2)" and i(z— 2%)" (§7): 


Wanl% 2o) = Kalle — %)") ’ 


15.26 
Won+1(Zs 20) = Kafile — 20)”) . l ) 


These functions are determined uniquely and they satisfy 
the following inequalities (§4.6): 

e-a < nls 20)! — page), (15.27) 

le — zo|” 

In view of the inequality (6.15) of Ch. I and the formula 
(7.3) we have for Q, the estimate 
p-2 
p 


0 < Q(z) < MpLy(|4| + |B))|2—*0| (15.28) 


The functions @n(2%, 2%) will be called the generalized 
power functions of the class Up.(A,B, E), p> 2. 
Let us now associate with the power series 


+00 


> (Can + icon p1) (2— 20)” (15.29) 
n= 00 
the series 
+00 
D eniBn(2, %) 5 (15.30) 
n=-—CO 


which will be called the generalized power series of the 
second kind. 

With the help of the inequalities (15.27) it is easy to 
prove 

THEOREM 3.27. (Generalized Abel theorem). The series 
(15.29) and (15.30) have identical domains (ring, circle) of 
convergence and divergence, and inside the domain of con- 
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vergence they converge absolutely and uniformly. In particu- 
lar, if the series 


S cniBnl2, 20) (15.31) 
n=0 


is convergent at a point z’ 4 zo, then it is convergent ab- 
solutely and uniformly inside the circle |z—2| < |?’ — zol. 
If the series (15.31) is divergent at the point 2’ Æ Zo, then 
it is divergent for |z— zo| > |z’ — zol. 

Since, according to Theorem 3.10, in the domain of 
convergence of the series (15.31) its sum is a function 
of the class %,.(A,B,G@),p> 2, this series may be 
regarded as a (linear) operator associating with every 
function analytic in this domain (or, which is equivalent, 
with the corresponding power series) a function of the 
class U,.0(A, B, G), p> 2. 

Let w(z) be the sum of the series (15.31). Then the 
coefficients of this series are calculated by the following 
recursive formulae: 

Co + te, = w (20) , 
n—-1 
w(z)— X Condox(2, Zo) + Carpi, Zo) 


: . k=0 
Con + Teong = lim 
zzo (@— 2o)” 


(n =1,2,3,...). (15.32) 





Obviously, it is possible to prove the following assertion. 

Let w(z) be a function of the class Ap,o(A, B, G), p > 2, 
where G is the circle |z— zo| < R. Let cn be real constants 
calculated by means of the recursive formulae (15.32). Then 
we have the following expansion: 


w(2) = >) ennl, 2), (15.33) 


which is uniformly and absolutely convergent inside the 
circle |jz—2%| < R. 

Expanding n,(z, 2) into the generalized Taylor series 
of the form (15.17) and, consequently, calculating the 
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coefficients of expansion by means of the formulae (15.14) 
we obtain 

WnlZy %) = AngWo(, Zo) +... + Ant, WZ %) y (15.34) 


where an; are real constants, ln = +1 for even n and 
n =n for odd n. It follows that 


Wn(Z, zo) = K [Pun — 20), E], (15.35) 
where 
Sam) 
Py,-1(2) = 2 (anr + iangry)2ë. (15.36) 
2 =Q 


In conclusion we observe that the theory of generalized 
power series has been constructed in a somewhat dif- 
ferent way in the papers of Bers and Agmon, [6], and 
Bers, [5a, c]. 


§16. Integral equations for the real part of a generalized 
analytic function 


The construction of the general solution of the equation 
E(w) =6w+Aw+Bo=F (16.1) 

can also be carried out by means of an integral equation 
with a real kernel which contains only either the real or 


the imaginary part of the unknown function w = u + iv. 
Writing the equation (16.1) in the form 


020 +(A—B)w+2Bu= F (16.2) 
and introducing the function 
1 A(é)-—B 
w(2) = —= J [rasan + ose), 06.3) 


where ® is an arbitrary function analytic in G and 
continuous in @+TJ, the relation (16.2) can be put in 
the form 


Z [evn] +2Be%%y = F(z)er® , 
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Hence we have 
) 
w(z)eo = es (en Seen) agan +F), (16.4) 


where 


P2) me. aS E a , (16.5) 


Here @ is an arbitrary function analytic with respect to z, 
which is related to w by the formula 


ES w (C) ere) 
2m J Ẹ—z 
r 





D(z) = dg. (16.6) 


Multiplying both sides of the relation (16.4) by e-°@ and 
separating the real and imaginary parts we have 


os SJ fue u(t) Be eae tean = tte), (16.7) 


E— g) er) 


pi 0 m| eas a asan =g(z), (16.8) 


where 


w(t) 
Ile) = Bele (2) 21- Re [Z J ij ies “aga (16.9) 


w(i 
g(z) = Im[e-°@@ (z)]— Tm [5 ea > ; asda) (16.10) 


Thus, we have obtained for the real part u(z) of the 
function w(z) a real integral equation of the Fredholm 
type (16.7). We shall show that this equation is soluble 
for an arbitrary continuous right-hand side. To this end 
we have to prove that the corresponding homogeneous 
equation 


PR SS epe ral” ddn =0 


E — g) er 


204. GENERALIZED ANALYTIC FUNCTIONS 


has ne non-trivial solution. This equation may be ‘put 
in the form 

ule) = Refe-,(2)} , 
where 


9 Blt) en) 
we) == J Í u(t) ZOT agan. (16.11) 


It is readily observed that w, satisfies the equation 
6-10, + Bw, + Beo-°@, = 0. 


On the other hand the relation (16.11) indicates that w, 
can be continuously continued to the entire plane, it is 
holomorphic outside G+J/° and vanishes at infinity. Ac- 
cording to the generalized Liouville Theorem 3.11 w, = 0 
i.e. u = 0 which was to be proved. 

Having found from the equation (16.7) the real part u 
of the function w(z) we can find its imaginary part v by 
making use of the formula (16.8) 

We note that the kernel of the equation (16.7) contains 
one arbitrary holomorphic function ®,(z) the choice of 
which is entirely up to us. By a suitable choice of ® we 
can satisfy additional special conditions for the func- 
tion (2). 


§17. Properties of solutions of elliptic systems of equations 
of the general form 


Many properties of the solutions of the equation 
d-w +Aw + Bw =F can be extended to the solutions of 
elliptic systems of partial differential equations of the 
first order not reduced to the canonical form. This, 
obviously, can be carried out by the reduction of the 
system to the canonical form; such a way, however, has 
a disadvantage, namely that certain restrictions must be 
imposed on the coefficients of the system, which are some- 
what stronger than is really necessary. Generalizations in 
this respect have been obtained independently in the 
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papers of Bojarski [11d] and Bers and Nirenberg [7a]. 
Further we shall state the basic results following in 
principle the paper of Bojarski, [11d] (§§ 2, 3, 4, 6). 


17.1. The system of equations will be written in the 
form (Ch. TI, §7.1) 


— Vy + Aye + ty + ag + bov =f, 


(17.1) 
Vz + Ala + Azzy + eu + dv =g. 


We shall assume that the coefficients a; are bounded 
measurable functions on the plane E, satisfying the follow- 
ing conditions of ellipticity of the system: 


1 
A, > 0, A = dnl — 


q (%2 + 4n)? > A> 0 on EF), (17.2) 


A, = const. 


If a are given in a bounded domain in which the 
conditions (17.2) are satisfied it is sufficient to continue 
them outside G according to the rule au = de = 1, a. = 
= dy = 0. With respect to the other coefficients and the 
free terms it will be assumed that they belong to L,»(F), 
p> 2. 

Introducing the complex function w = u + ùv the system 
(17.1) can be written in the following form: 


(p +.1)d;0 + (p —1) 0-90 + 4 (2,20 + 0:00) + 
+Aw+Bo=F, (17.3) 








where 
~ Ay t+ Aye — 1 (Ay, — Ay) ~My — gg + ila + Aa) 
p 3 “<5 C= g3 . 


Taking into account the equation complex conjugate to 
(17.3) and eliminating from these equations @,% we arrive 
at the equation 


zw — 9,(2) 0,0 — g,(z)8W+Aw+Bo=F, (17.4) 
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where 

2g -W+ +p- p) 
~ ~ 9 ica ~ ~ . 
lg?—|1+pP [1+ pP—lgP 


A simple calculation shows that 





h = (17.5) 


~ ~ 1 
[1+ pP— lal? = 1+ A+ ay + Geet 5 (aa — Me)? 2144, 
la(2)| + | qa(2)| 


_ Vida Faa) 4+ VA FIA (17.6) 
14+ au + ao + ô ? i 








where 


bedia gaT Ayo)? 


Taking into account the condition 4 > 4) > 0 (on E) the 
relation (17.6) implies at once that 


lax(2)|+ lae) <do <1 (qo = const). (17.7) 


Thus, we shall further deal with the complex equation 
(17.4) which, in view of (17.7), is entirely equivalent to 
the original system of equations (17.1). The coefficients q, 
and q, are measurable functions on E satisfying the 
condition (17.7) and A, B, F are functions belonging to 
the class Ly.(H), p > 2. 

The solution of the equation (17.4) will be sought for 
in a class D,,(@), p > 2, without stating this assumption 
every time.* 

In the conformal mapping of the domain—z = y(f)— 
the equation (17.4) is transformed into the equation 


070 — qð Ww — qW +A,w + BW =F, ; (17.8) 
* It can be oi that if the solution w (z) of the equation (17.4). 


belongs to D p» 2— € < p’, we have always for a sufficiently small € 
w(z) e D,,(@) for a certain p > 2. 
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where 
— 


qe =a, qo* = f2, 
A, = Ag’, B, = Bg’, F, = Fo’. 


Thus the condition (17.7) is satisfied for the new equa- 
tion as well, the constant qo being the same. In particular, 
this enables us to reduce the investigation of the be- 
haviour of the solution of the equation (17.4) near the 
point z = oo to the investigation of the behaviour of the 
solution of the equation (17.8) in the vicinity of the point 
€=0. To this end it is sufficient to take for ọ(¢) the 
function L 


a 


17.2. We shall now investigate the properties of solu- 
tions of the homogeneous equation of the form 


ðw —q(z2)ð w +4Aw+B=0, lgl) <u<1. (17.9) 


Together with the solutions of the equation (17.9) we 
shall consider the solutions of the corresponding Bel- 
trami’s equation which in this paragraph will be denoted 
by the letter f: 

a-f—q(z)d,f =0. (17.10) 


These equations will be considered in a bounded domain G. 
We shall prove the following theorem which is a generali- 
zations of the basic lemma (§4.1). 

THEOREM 3.28. Let w = w(z) be a solution (which may 
possess isolated singular points) of the equation (17.9) in 
a domain G. Then w(z) is representable in the form 


w(2) = fleet = f(z)er, (17.11) 


where f(z) is a solution of the equation (17.10), we Lp(@), 
p> 2, 


= os) ek œ (č) 
g(z) = To = -3S rtean; 
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the function p(z)e CB), a= p =$, is holomorphic out- 


side G and vanishes at infinity. 


Proor. Let w(z) be the solution under consideration. 
Assume that 


h(z) =- (a+) in G, where w #0,w œ, (17.12) 


h(z) = 0 at all other points of the plane. 
Consider the integral equation 


w—qllw =h, 


1 (17.13) 
ee a2 od w(¢) 
lo = ôo = ad) Gap 





where we assume that q = 0 and h = 0 outside GŒ. Specify- 
ing p> 2 so that 
Go4p<1, where Ap = L(I) (A, =1), (17.14) 
the equation (17.13) will have the unique solution 
we L,(G) for an arbitrary he Lp(G) and, evidently, œ = 0 
outside G. 
For the function f(z) = w(z)e-“™ we have 
f; (2) fle? = w w[o—qlo|—qu, 
= w,—wh—qu,=0. 





Thus, f(z) is a solution of the equation (17.10); but w = 
= fe, which proves (17.11). The remaining statements 
of the theorem follow from the formulae given for (2). 
Under the conditions for the function y stated in the 
theorem the representation (17.11) is unique. 
In fact, assuming that w = f(2)e = f,(z)e7™ we observe 
that the ratio a =e?" is a function holomorphic 
1 
in the domain G, it is analytically continuable to the 
entire plane and equal to unity at infinity. According to 
Liouville’s theorem such a function is identically equal to 
unity. Thus, the uniqueness has been proved. 
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It should be observed that y(z) in the formula (17.11) 
depends on the solution being represented if B0. But 
if B = 0 then p depends only on the coefficients q and A 
and the formula (17.11) yields the general solution of 
the equation 

dw —q(z)ewt+Aw=0. (17.15) 
Then in the formula (17.11) f(z) is an arbitrary solution 
of Beltrami’s equation (17.10) which may possess ar- 
bitrary singularities (poles, essentially singular points, 
branch points, lines of discontinuity, etc). According to 
Theorem 2.15 of Ch. II, f(z) has the form 


f(z) = ®(W(e)). (17.16) 


where W(z) is a basic homeomorphism of the equation 
(17.10) and ® is an arbitrary function analytic in the 
domain W(@). 

We recall that W(z)« DG(E), p > 2, and, consequently, 


We 04B), a= P=. 


In the formula (17.16), for W(z) we may also take ar- 
bitrary global homeomorphisms of the equation (17.10) 
with respect to the domain G. 

The representation (17.11) is not the only one possible. 
It is characterized by the fact that (z) is continuable in 
a continuous way to the entire plane, is holomorphic out- 
side G and vanishes at infinity. If these properties be 
abandoned, other representations of the form (17.11) can 
be derived. For instance we may state the following 
theorem (in the particular case of G being the unit circle). 

THEOREM 3.29. Let G be the unit circle |z| < 1. Then 
every solution of the equation (17.9) in G can be represented 
in the form 


; w(z) = flejer , (17.17) 
where 
AJ 1 : RIEN 
y(2) = To = — `f joes e0 lac, (17.18) 
G 


we L(G), p>2, 
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and Rey(z)=0 for |z|=1, f(z) being a solution of the 
equation (17.10). 

This representation is unique. 

The proof is the same as that for the preceding theorem, 
the only difference being that instead of the integral 
equation (17.13) we have to solve an equation of the form 

w— qllo =h, 


where the operator IT is defined by the formula 


nC eee olt) — œo) 7 
Ho = Tw = — an (oe. + oO aan ; 


Continuing w(z) outside G according to the formula 











1 fl 
=>w |=], >1, 17.19 
w(¢) 4 z) ié] ( ) 
we have 
xo oo 1 w(¢) ddn 
H J> C-e 


Continuing by means of this integral fTw to the entire 
plane and setting g(z) = Îiw we easily discover that 


g(2) = Zf) . (17.20) 


By virtue of the relations (17.20) and (17.19) we have 
(see §9.1) 


J| Booi =z f J slate avay 


1 = Gh 
= z wodædy = Jf wooda dy . 


This implies that the norm of the operator if in L is 
equal to unity. Hence, fixing so p > 2 that dolip(IL) <i 
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we easily find that the equation w—gllw = h has the 
unique solution we Z,(G) for an arbitrary he L,(@). 


17.3. The theorems proved above will in this section be 
generalized to the case of a more general equation 


dg — 9,(2) Ow — q(2) 30 Aw + Bw=0. (17.21) 
Besides (17.21) we shall consider the equation 
dw — 9,(2)0,w — g,(2z) 06 =0. (17.22) 


If w = w(z) is its solution, then w(z) satisfies the equation 


ow — q(z)a,w = 0, (17.23) 
where 
ae) = pe) +h in G,and w, #0, 
and 


q(z)=90, where w,=0 also outside G. 


Obviously, |q(z)| < |gu(2)|+ |4el2)| < qo <1, q being a con- 
stant. Hence Theorem 2.15 of Ch. II, at once implies 

THEOREM 3.30. Any solution of the equation (17.22) 
is representable in the form 


w(z) = f(W (2)), (17.24) 


where f(W) is a function analytic in W(G) and W (z) is 
a basic homeomorphism of the equation (17.23). 

For W(z) we may also take an arbitrary homeomor- 
phism of the equation (17.23) global with respect to the 
domain G. 

In an analogous way Theorem 3.28 implies 

THEOREM 3.31. Any solution of the equation (17.21) is 
representable in the form 


w(z) = f(W(z))er , (17.25) 


where f(W) is a function analytic in W (G), W (z) is a basic 
homeomorphism of the equation (17.23) and (2) Dipl E), 
p > 2, is holomorphic outside G and vanishes at infinity. 


16 
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The conditions imposed on W and ensure the uni- 
queness of the representation (17.25). They may, however, 
be varied, i.e. y and W may be subjected to other condi- 
tions without affecting the uniqueness of the representa- 
tion (17.25). 

The representations (17.24) and (17.25) are also valid 
in the case of solutions possessing isolated singularities. 
Then all the singularities are transferred to the analytic 
function f(W). 

Theorem 3.30 and Theorem 3.31 differ from Theorem 
3.28 and Theorem 3.29; in fact, now the homeomorphism 
W (z) cannot be regarded as fixed, the same for all solu- 
tions. In fact, W (2) satisfies the equation (17.23) in which 
the coefficient q(z) depends on the solution to be re- 
presented. Therefore the formula (17.25) cannot be re- 
garded as a device for constructing solutions of the 
equation (17.21). Nevertheless, the formula (17.25) is 
important for the investigation of the properties of the 
solutions of the equation (17.21). It enables us to transfer 
a number of properties of analytic functions to the solu- 
tions of equations of the form (17.21). Thus, for the 
system of equations of the form (17.21) the following 
principles and theorems are valid literally: the principle of 
the maximum modulus, the principle of the argument, 
the theorem on the unique continuous continuation, the 
theorem on the isolation of zeros, analogues of the theorems 
on removable singularities, behaviour of solutions near 
poles or essentially singular points, criteria of the uni- 
valency of a mapping, etc. 

The restriction q, = q, = A = B = 0 outside a bounded 
domain G is irrelevant for the validity of the foregoing 
results. It is easily observed that it is sufficient to assume 
for instance that A, Be Lpo(H) and |q,|+lq|<%<1, 
qo = const., on the entire plane.. These restrictions imply 
only certain limitations on the order of the magnitude 
of A and B as zoo without requiring the identical 
vanishing of these functions. 
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In conncetion with this problem let us consider the 
following theorem which will be made use of further; 
the theorem is valid under the condition |g,|+|g.| < 
<q < 1, go = const. on the entire plane E 


THEOREM 3.32. A solution of the equation 
dw — G00 — qð =0, |al+la<%<1, (17.25a) 
bounded on the entire plane E and vanishing at one point 
ze E vanishes identically if its derivative wze Ly, Lyp(E), 
p>2,1 <p <2. 

In fact, representing the solution w(z) in the form 


w(z) = -3J pto, w = W , (17.25b) 


where @(z) is an entire function, we have in view of 
Theorem 1.21 and the conditions of Theorem 3.32 (z) = 
= const. Substituting (17.25b) into the equation (17.25a) 
we obtain w—gllw = 0, lg] <<q<1. Hence w = 0 ie, 
w = const. = 0. 

REMARK. Theorem 3.30 and Theorem 3.31 hold also for 
the solutions of the inequalities 


Jwz] < lgl: [We] , lal SH<1, 
lw; — hWwz— q| <Alw|, AeLy,p>2, (17.26) 
lalt lgl <4 <1. 


17.4. Presently, we shall indicate a method of construc- 
tion of solutions of the equation (17.4). Seeking the so- 
lutions in a bounded domain Œ we assume that the coef- 
ficients and the free term of the equation vanish out- 
side G. In other words, outside G, the Cauchy-Riemann 
equation holds, i.e. 3w = 0. We have 

THEOREM 3.33. Under the indicated conditions the equa- 
tion (17.4) has always a solution w = w(z) continuable 
analytically outside G, such that 


w(z)~@(z) for %>00, 
where D(z) is an arbitrary given beforehand entire function. 


16* 
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This solution is unique. 


PROOF. The solutions of the equation (17.5) satisfying 
the conditions of the theorem will be sought for in the 
form 


wie) =d) | [2C asiy = O12) +o, (17.27) 
E 


We assume that œw = 0 outside G. Substituting (17.27) 
into (17.5) we obtain the equation for œw: 


o—qHo— qo +A4To +BTo =F,, (17.28) 
where í 
F, = AO+ BO+P+4,0' +940, 2G, (17.28a) 


and F, = 0 if z lies outside G. 

We may apply Fredholm’s theory to the equation 
(17.28). In fact, denoting by R the operator inverse to 
the operator I— q — q, which exists in a L,(E), p > 2, 
we observe that the equation (17.28) is equivalent to 
the equation œw = —~RATow—RBTo+ RF, = Rw + RF, 
Since T is completely continuous R, is also completely 
continuous. Therefore the Fredholm theorems may be 
applied to the equation (17.28). Let us consider the homo- 
geneous equation 


o—qQllo—q.iTo+ATo+BTo=0. (17.29) 
Let weLy, p >2, be a solution of this equation. Then 
w,(z) = Twe OE), a = 2 — 





zA is a solution of the homo- 


geneous equation (17.28), it is holomorphic outside @G 
and vanishes at infinity. By virtue of (17.25) w,(z) = 
= &,(W(z))e where W(z) is a basic homeomorphism 
of the equation (17.23), ® is a function holomorphic in 
the domain W(@); 9(z)« Dipl E), p > 2, is holomorphic 
outside Gand vanishes at infinity. Changing the variable z 
on the variable W and taking into account that W (z) is 
holomorphic outside G with respect to z, we observe that 
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(W) is analytically continuable to the entire plane 
and (W) = 0 for W = oo. Thus, DW) = 0 i.e. w,(z) = 0 
whence w(z) = ôw = 0. 

Thus, we have proved that the homogeneous equation 
(17.29) has only a trivial solution. We infer, therefore, 
that the non-homogeneous equation (17.28) has always 
the unique solution w. Then the formula (17.27) yields 
the required solution of the equation (17.4). The uni- 
queness follows from the fact that according to Theorem 
1.16 every solution satisfying the conditions of Theorem 
3.33 is representable in the form (17.27). If (z) is not 
an entire function but satisfies the condition ®’(z) e L,(@), 
p> 2, then the above method yields also solutions of 
the equation (17.5); these solutions, however, in general 
are not analytically continuable to the entire plane. It 
is readily seen that the equations (17.28) can be solved by 
the method of successive approximations, according to 
the scheme 


Ong1— Gr On41— glony = —ATwn—BTon +F,. (17.30) 


Thus, the integral equation (17.28) makes possible the 
construction of all solutions of the equation (17.4) belong- 
ing to the class Dip, p > 2—e (where c is a sufficiently 
small positive number). Hence, an arbitrary function 
(z) analytic in G and belonging to the class D,,,(@), 
p >2—e, is associated with a definite solution of the 
equation (17.4); evidently, in this way we can obtain 
all solutions of the class Di,» in the domain @ under 
consideration. It should, however, be borne in mind 
that the above is not the only method of constructing 
solutions of the equation (17.4). Varying the form of 
the representation of the solution (17.27) we can obtain 
various integral equations which make it possible to 
construct solutions satisfying some prescribed conditions. 


17.5. We shall consider, for instance, a method of 
construction of solutions acquiring at given points 2,, ..., Zn 
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some prescribed values. Let us introduce, similarly to 
§5.4, the polynomial of the (n — 1)-th degree with respect 
to 2: 


Piz, Gs Zig eeg Zn) 


ay (e@—2,).0.(@—2e-1)(@—Za41)e(@—Se) 1 
( 


Ze — 21) 00 (Sp — Se—1) (Sa — Seg) «+» (Se— Zn) — 2k 





and let us seek the solution of the equation (17.4) in 
the form 


sis Stee ee 


aye P(2, C; 2, e, 2n)@Edn, (17.31) 


where ® is a function analytic with respect to z in G; 
we assume that we L,(G), p> 2, and w =0 outside G. 
We recall that, according to the assumption made above, 
the coefficients and the free term of the equation (17.4) 
also vanish outside G. It is readily observed that the 
functions w(z) and (z) have the same values at the 
points z;. Inserting the expression (17.31) into the equa- 
tion (17.4) we obtain for œ the integral equation 


o—qllo—gqQllo+Tyo = Fy, (17.32) 


where T, is a completely continuous operator which can 
easily be written explicitly. Let us note the important fact 
that for any function w e L,(G),p > 2, = 0 outside G, 


Tow € Ca (E), a= 


is of the order (n— 1) near infinity. The right-hand side Fy 
has the form (17.28a) and vanishes identically outside G. 
By a reasoning similar to that used above for the proof 
of solubility of the equation (17.28) we can establish that 
the equation (17.32) has a solution for an arbitrary right- 
hand side FyeLy,p>2,F,=0 outside G. In fact, 





=e it is holomorphic outside @ and 
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considering the solution w, of the corresponding homo- 
geneous equation (© = F = 0) and making use as before 
of the formula (17.25), w = (W (2)) er, we discover 
that ®, is analytically continuable to the entire plane and 
at infinity has a pole of the order (n—1). Therefore ®, 
is a polynomial of the (n—1)-th degree. Since Ø, and wy, 
vanish at the points 2,,...,2n, obviously ® =0. This 
completes the proof of our assertion. 

Consequently, besides (17.28) we may also make use 
of the integral equation (17.32) for the construction of 
solutions of the equation (17.4). The latter integral equa- 
tion makes it possible to construct solutions assuming 
prescribed values at fixed points; this is a great advantage 
over the equation (17.28). In order to construct such 
a solution it suffices to take in the formula (17.31) for ®(z) 
an analytic function assuming at the points 2, the values 
equal to those of the required solution. In particular, 
by applying this procedure we can construct solutions 
having prescribed zeros. 

We now note a corollary following from this result. 

Every solution w(z) of the equation (17.5) can be 
represented as the sum 


w(z) = wlz) + wlz) , (17.33) 


where w, is a solution assuming at the fixed points z,, ..., Zn 
the values of the function w(z), i.e. wo(z,) = w(z,) (k = 
= 1,.., n) and w, is a solution vanishing at these 
points. 

In fact, taking w(z) in the form (17.31) the analytic 
function ® can be represented as a sum of two analytic 
functions 

D(z) = Oz) + D(z) , (17.34) 


where ®,(z,) = w(z,) and ®,(z,) = 0 (k = 1,..., n). Since Ø 
constitutes an additive term in the right-hand side of the 
integral equation (17.32) its solution has the form w = 
= Wot Wy. 
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Inserting this result into the right-hand side of (17.31) 
we obtain the representation of w in the form of the 
sum (17.33). 


17.6. There are some other theorems for the equation 
(17.4), enabling us to construct solutions with specified 
properties. We state without proof the following theorem 
similar to Theorem 3.31. 


THEOREM 3.34. Let G be the unit circle |€|<1 and 
D(t), e Q, an arbitrary function analytic in G, which may 
possess arbitrary isolated singularities inside and on the 
boundary of G. Then there exist two functions W,(z) and o(z) 
of the class D,(G), p > 2, continuous in the Hélder sense 
in the closed circle, such that the formula 


w(z) = B(W,(2)) er 


yields a solution of the equation (17.21). The function 
t = W,(z) establishes a homeomorphic mapping of the 
circle G onto itself; this mapping may be normalized by 
specifying three points of the boundary of G and their images, 
or one interior point and one boundary point and their 
images. It is required that » be analytically continuable 
to the entire plane as a continuous, holomorphic outside G 
and vanishing at infinity function of the variable z. If 
A=B=0 the function g is chosen as the identical zero. 

All statements of Theorem 3.34 remain valid if instead 
of the restrictions imposed upon ø it is required that 
Reg = 0, y(1) = 0 on the boundary of the unit circle G. 
In Theorem 3.34 the circle may be replaced by an arbitrary 
simply-connected domain; in particular the domain may 
coincide with the entire plane of the variable z. 

The proof of Theorem 3.34 is given in the paper of 
Bojarski [11d]. It is based on the Schauder principle 
of the fixed point. 

Theorem 3.34 makes possible the construction of so- 
lutions of the equation (17.21) in simply-connected do- 
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mains of the plane z, having many prescribed properties. 
For instance, there exists a solution of the equation (17.21) 
in an arbitrary simply-connected domain having (in the 
qualitative sense) a prescribed distribution of zeros, poles 
and essentially singular points. Any simply-connected 
domain turns out to be a domain of existence of a regular 
generalized solution of the equation (17.21) which cannot 
be continued to any wider domain. Theorem 3.34 can be 
used for the construction of solutions of the equation (17.21) 
of the type of powers 2*(n = +1, +2,...); in particular 
in this way we can obtain the global “formal powers” 
introduced by Bers, [5a, b], [6]. Theorem 3.34 can also be 
employed for the construction of Green’s function, funda- 
mental solution of the equation (17.21) and of an equation 
of the second order, on the plane. 

In the particular case when A = B = 0 Theorem 3.34 
contains the basic theorems of existence of quasi-con- 
formal mappings with two pairs of characteristics, under 
very general assumptions in respect of the characteristics 
of the mapping ([11c]). 

If we abandon the assumption of simple-connectedness 
of the domain of definition of the analytic function ®(¢), 
then in order that Theorem 3.34 be valid its statement 
must be changed. In the case g, = 0 it is easy to obtain 
the appropriate formulation. In the general case this 
problem has not so far been explored in detail. 


Remarks. Constructions aimed at various generalizations of 
analytic functions of one complex argument are encountered in the 
works of many authors (see for example [67]). Most significant 
constructions are naturally connected with some of the main prob- 
lems of analysis, geometry and mechanics. Important results in 
this topic were first obtained by Lavrentyev, [45a, b, c], in his 
investigations on quasi-conformal mappings which are also connected 
with problems of the gas dynamics. In these papers many geome- 
tric and analytic properties of solutions of the Cauchy-Riemann 
equations were generalized to a very large class of linear and non- 
linear equations of elliptic type. The papers [46a], [93a, b], [94], 
[19] also belong to this group of problems. 
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Papers by Polozhyi [70a, b, c} are devoted to the investigation 
of properties of solutions of some classes of linear systems of the 
form (17.1). 

Recently Bojarski generalized many results treated in this chap- 
ter to elliptic systems of equations with 2n(n>1) unknown functions 
[1li, j]. 

We also mention generalizations to the case of eliptic equations 
of the second and higher orders. The papers of Bergman, Vekua, 
Bitsadse, Lopatinski, Khalilov and others are devoted to these 
problems (bibliographic references may be found in the papers [4*], 
[14b], [49], [90*)). 


CHAPTER IV 
BOUNDARY VALUE PROBLEMS 


In THIS chapter we shall investigate some boundary value 
problems for an elliptic system of equations of the first 
order and for an elliptic equation of the second order, 
in a two-dimensional domain. In view of their nature 
the problems under consideration cannot be regarded as 
classical problems; we have in mind the fact that the 
celebrated Fredholm alternatives are in general not valid 
in this case. A very typical example of such a problem 
is the so-called generalized Riemann—Hilbert problem 
which will be investigated extensively in the present 
chapter. It is of a particular interest also because it has 
a great number of applications in various problems of 
analysis, geometry and mechanics. Comparatively weak 
restrictions are imposed on the coefficients and other 
data of the problems under investigation; therefore the 
solutions are to be considered in a generalized sense. We 
shall also examine the differential properties of the 
solutions in terms of the differential properties of the 
data. It should be observed that the problems investi- 
gated in this chapter constitute particular cases of general 
boundary value problems considered in the paper [14b], 
for elliptic equations with analytic coefficients. 


§1. Formulation of the generalized Riemann-Hilbert problem. 
Continuity properties of the solution of the problem 
1.1. To begin with let us consider the following boundary 
value problem. 
PROBLEM A. It is required to find in the domain Q 
the solution w(z) = u+iv of the equation 
C(w) = 0w+A(z)w+B(z)o=F(z) (in @), (1.1) 
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satisfying the boundary condition 
au + po = Reliew] = y(z) (or T), A=atép. (1.2) 


If A= B =F = 0 we have the familiar Riemann—Hilbert 
problem for analytic functions.* Therefore the above 
problem (1.1)-(1.2) will be called the generalized Riemann- 
Hilbert problem or, briefly, Problem A. If F=0, y =0 
we have the homogeneous Problem A. 

In what follows A and B will as usually be called the 
coefficients of the equation (1.1), a, B and å = a + if—the 
coefficients of the boundary condition (1.2), and F and y— 
the free terms or the right-hand sides of the equation (1.1) 
and the boundary condition (1.2) or, briefly, of Problem A. 

We shall see later, in Chapter V and Chapter VI, that 
the boundary condition of the form (1.2) appears in 
numerous problems of the theory of infinitesimal bendings 
of surfaces of a positive curvature, and also in statical 
problems of the membrane theory of shells. 

1.2.In respect of the data of the Problem A we shall 
make the following assumptions, the set of which will be 
hereafter called the conditions I. 

Conditions I. 

(1) A, B and FeLy(F), p> 2. 

(2) Fe Onyuumy9<b<1,0< <2. 

(3) A=a+if and ye O(I), 0 <v <1 where |A(z)| = 1. 

We shall seek the solution of the Problem A in the 
class of functions continuous in the closed domain G+ TI. t 
Theorem 3.1 implies that inside the domain G the solution 
to be determined (if it exists) belongs to the class Cp-2(@). 


p 
In the closed domain the solution in general does not 
belong to this class. It is evident that the continuity 


* We make use of the terminology of N. I. Muskhelishvili’s 
monograph [60a]. 

t Sometimes we shall also consider solutions in the class of 
discontinuous functions. These cases will always be distinguished 
by a special remark. 
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properties in the closed domain depend also on the 
smoothness properties of the boundary of the domain and 
on the functions a, f, y entering the boundary condition. 
Below we shall prove that if the conditions I are satisfied 
the solution of Problem A may be sought in the class of 
of functions continuous in the Hélder sense in the closed 
domain. This result follows from the theorem, the proof 
of which will now be given. 

THEOREM 4.1. If the conditions I are satisfied and the 
Problem A has a solution w(z) continuous in the closed 
domain G+, then w(z) e C(G+I) where 





tT =o”, O<TtK< <25 8 (1.3) 
and å 
a = min (», ?—*), v = min(1, T P Fal 
v” = min(1, %,..., %%). (1.4) 


PROOF. The solution of Problem A is representable in 
the form w = w+ ù where wọ is to solution of the homo- 
geneous equation ©(w) = 0 and consequently it is given 
by the relation (Ch. III, §4) 


w is a particular solution of the Ss NT equa- 
tion €(w) = F, which may be taken in the form (Ch. ITI, 
§13.4) 


õe) =—+ J f ae, OPC agdn— 
1 ne, 
=5 J f ade, 0FCdean. (1.5) 


The functions œ and © e Cyp-(@+J) and the function @ 


p 
is holomorphic in G, continuous in G+ T and satisfies the 
boundary condition 


Re[A(z)P(z)] = yo(z) (on T), (1.6) 
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Ag(2) = A(z)er, —-yo(z) = y (2) — Re[A(z) 0] . 


Obviously, Ay and yo € C(I), o = min g P-A, The theo- 


rem will be proved if we now prove that the solution ® (z) 
of the Riemann-Hilbert problem (1.6) belongs to the 
class C,(@+TD). 

We consider first the case of the circle |z| < 1. Then 4,(z) 
can be represented on T in the form 


A(z) = |Ag(2)|2-7ex) empa , (1.7) 


where y(z) = p+iq is a function holomorphic in the 
circle |z| < 1, the imaginary part of which on the circum- 
ference |z|=1 is given by q = —argd,(z)+mnargz; the 
integer n is so chosen that every branch of q(z) is a single- 
valued function on the circumference (and, consequently 
inside it as well). The function y may be constructed by 
means of the Schwarz integral 

r(e) = aa J g(t) te (1.8) 


Since ge C(I), 4(z) € C(G4+T) (Theorem 1.10). Moreover, 
it follows from (1.8) that (see Ch. I, §3) 


CAx, G+T) < MoColg, T), Ma [= const. 


Introducing the expression (1.7) into the boundary con- 
dition (1.6) we obtain 


Re[e-"exB(2)] = yl), y = P 


Evidently, yı € OT). If n < 0 (1.9) implies that 


grex) t+zdt . 
(2) = TEE S p te E 4 iogne-a, 
r 
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where c, is a real constant. Hence, in view of the con- 
tinuity of ®(z) we have 


2n 


G=0, f rle*e-dd=0 (k=0,..,—n-+1). 
0 


These relations ensure the continuity of (z) at the point 
z= 0. Therefore ®(z) has the form 


e7x@) t)t" dt 
a es na, 
r 


It follows immediately from the above result that ® (z) e 
€ CAQ +T). Moreover, 


CD, 441) < MCdy, T). 


If n > 0 the solution of the problem (1.9) is given by the 
formula 


2n 


em ita z “ 
yı(t - ~x(2) y C2, (1.10) 
2i J Pars 








where c, are complex constants which satisfy the con- 
ditions 
Con—k = — Cr (k =0,1,.., n). 

It follows from (1.10) that ®(z) € 0,@+J°'). Thus, in the 
case of the circle |z|< 1 our theorem has been proved. 

If G is a simply-connected domain, by means of the 
holomorphic function z = p(¢) we can map @ conformally 
onto the circle |¢|< 1; then the boundary condition 
(1.6) takes the form 


Relé) Bt] = y) (e= 1), (1.11) 


where 4(¢) = Adp(S)], BE) = Dipli), yt) = yle(t)]. 
Since ee to the assumption Ie Opm.. 0< u < 
<1,0<», <2, we have meC, in the circle |¢| <1 
where v” = min(1, , ..., »). It is therefore evident that 
Af) and yil) e C(I”) where I” is the circumference 
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¿| =1. In view of the proposition proved above the 
holomorphic function ©,(2) satisfying the boundary con- 
dition (1.11) and continuous in |f] <1 belongs to the 
class Cow in the circle |¢| <1. Since the function ¢ = p(z) 
inverse to g(¢) belongs to the class C,(@+J/) where 


v = min (1, F Sira z) (Theorem 1.9), O(z) = iiy (2)] be- 
1 k 
longs to the class Co,»”(G@+J). Hence, w(z) e 0,(4+4T) 


where t = ov’y’’, This completes the proof of the theorem 
in the case of a simply-connected domain. 

Let us now consider the case of a multiply-connected 
domain. Let Jy, I, ...) Im be curves of the class Ch... 
bounding the domain G, I, being the exterior contour 
containing inside the curves Ij, ..., Im. The function ®(z) 
continuous in G+J' and holomorphic in @ may be repre- 
sented by the Cauchy formula, namely 


1 (DO 





D (2) Tami Ez = l2) +...+Om(z), (1.12) 
where 
1 D(t)d ; 
oara | tee (j= 0,1,..5m), 


@,(z) is holomorphic in the simply-connected domain Ge 
bounded by the curve Jy; ®,(¢), 7 >1, is holomorphic in 
the infinite simply-connected domain G; bounded by the 
curve Ij, and ®;( co) = 0 According to (1.12) the boundary 
condition (1.6) can be written in the form 


Re[Ao(z) Gj(z)] = A(z) (on Ty), (1.13) 
where 


m 
ilz) = yol2)— >; Belie) Px2)] . 
z 
Since D(z), ..., Bj-1(2), Bjal), -3 mlz) are holomorphic 
along Ij, y;¢ C(I). Therefore, in view of the result 
proved above, the solution ©; of the boundary value 
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problem (1.13) belongs to the class Coyy(G;+J;). Con- 
sequently, Ø = P, + Bı +.. +m € Cow(G@+I), ie. the 
solution w(z) of Problem A belongs to the class C,(@+T) 
where t = ov’y’’, This completes the proof of our theorem. 

1.3. In the following considerations we shall assume 
that the conditions I are satisfied. Therefore, according 
to Theorem 4.1, we shall seek the solutions of Problem A 
in the class of functions C,(G),0<a<1. Besides, we 
shall now prove that Problem A can be reduced to the 
case of a canonical domain bounded by the circles 
Io, Tj, -Im where I is the unit circle whose centre 
lies at the point z = 0, belonging to the domain G, and 
I, ...) Tm lie inside Jp. This reduction can be performed 
by means of the conformal mapping z = (¢) (Ch. I, §2) 
which results in the following transformation of the equa- 
tion (1.1) and the boundary condition (1.2): | 


0,0, + A(t) w + By(¢) 0, = F,(2) , 


Re[A,(2)w,(2)] = a(S) (on T), 
where aoa _ 
AC) = pC) Alp), Bil) = o'(C) Bg), 


Fl) =p (EF (p), = Ald) = Alp(S)], y$) = v[e()]- 
Since y(¢) is Hélder continuous in the closed domain 
(Theorem 1.8 and Theorem 1.9) 4,(¢) and y,(¢) are also 
Hélder continuous on the boundary of the new (canonical) 
domain. It was proved in Ch. III, §1 that the functions 
A,, Bı, F, belong to a L,(G),p > p> 2. 

Thus, we have obtained a new problem which is com- 
pletely equivalent to the original problem but has the 
merit of having the boundary consisting of circles, the 
remaining conditions I being valid in the previous form. 

We shall later observe that this circumstance con- 
siderably simplifies the investigation of Problem A. There- 
fore, hereafter—whenever it turns out to be expedient—we 
shall take for G the canonical domain of the form indicated 
above, without stating this fact every time. 
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The investigation of Problem A may always be reduced 
to the case in which F = 0, i.e. we may confine ourselves 
to the determination of the solution of the homogeneous 
equation 

C(w) =dw+Aw+Bbw=0, (1.14) 


satisfying the boundary condition of the form (1.2). To 
this end it is sufficient to represent the solution of the 
problem in form of the sum 


w= Mmt+B, (1.15) 


where % is a particular solution of the equation (1.1). 
Such a particular solution can be obtained for instance 
by means of the formula (1.5). Then we have for wy the 
boundary value problem for the homogeneous equation 
(1.14) with the boundary condition 

Re[A(z) wo(z)] = y(z)— Re[A(z)@(z)] (on T). 

The investigation of Problem A may also be reduced 
to the problem of the determination of the solution of 
the non-homogeneous equation (1.1), satisfying the homo- 
geneous boundary condition (y = 0). This reduction can 
be obtained again by means of the substitution of the 
form (1.15) if for ® we take a continuously differentiable 
function satisfying the boundary condition (1.2). 


§2. The adjoint boundary value Problem A’. Necessary and 
sufficient conditions of solubility of Problem A 


2.1. It is important for future considerations to intro- 
duce the so-called adjoint boundary value problem A’. 
For this purpose let us examine the formula (9.3) of 
Ch. I. If in this formula we take for w’ a solution of the 
homogeneous equation adjoint to (1.14) 

C'(w’) = dw’ — Aw'— Bw’ = 0, (2.1) 
we obtain 


Re E f ww’ de— f f w'(wyaeay] =0. (2.2) 
È a 
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Let us moreover assume that w’ satisfies the boundary 
condition 


Re[A(z)a"(s)w'(2] =0, zi) =Z 





(on T), (2.8) 


i.e. 
w'(2) = iã(e)z'(sjg(e) (on T), (2.4) 


where y (z) is a real function of the point z of the boundary T. 
In view of Theorem 4.1 this function satisfies the Hölder 
condition. 

Substituting (2.4) in (2.2) we have 


Re[} J7 (é) x(t) #(s) w(t) dt] = 4 J x) RTv] 
= Re ff w'C(w) dady . 
G 


The last relation implies that if w is the solution of 
Problem A, i.e. it satisfies the equation (1.1) and the 
boundary condition (1.2), then the following relation 
holds: 


} J x(t)y(t)ds—Re J f w'(2)Fla)dady = 0 
r 
or, according to (2.4) 


zi | aowe t) dt — Re f f wre (2)dady =0. (2.5) 


Thus, the fulfilment of the last relation is a necessary 
condition of the solubility of Problem A. Here w’ is an 
arbitrary solution of the equation (2.1) satisfying the 
boundary condition (2.3). 

Below we shall prove the sufficiency of this condition. 
Therefore the problem of the determination of the solu- 
tion w’ of the equation (2.1) satisfying the boundary con- 
dition (2.3) will hereafter be called the homogeneous 
boundary value problem adjoint to Problem A, or briefly 
Problem A’. 
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In order to simplify the treatment we shall assume in 
this section that F =0. We have already indicated 
that this fact does not affect the generality of the con- 
siderations. Under this assumption the relation (2.5) takes 
the form 


f a(tw'(t)y()at =o. (2.6) 


Besides, we shall assume in this paragraph that Ie (i, 
0< <1. This assumption also does not influence the 
generality of the results (see §1.3). 

2.2. According to the formula (10.8) of Ch. III, the 
generalized Cauchy formula for the adjoint equation (2.1) 
has the form . 


w'(z) = - oa wi | (č, 2, G)w'(Z)dl— QAG, z, Gw (C) dl, 
If w’ is a solution of Problem A’ we have in view of (2.4) 


wz) =~ > fie W(t, 2, G+ 0t, 2, @a)gds. (2.7) 
r 


Passing to the limit in the last relation (the point z«@G 
tends to a boundary point ¢) and making use of the for- 
mula (14.2) of Ch. IIT, we obtain 


w(t) = AOTT) + J Bat Oxlds, Cel’, (28) 


i 
2 


where ø is the length of the are corresponding to the 
point ¢ of the contour J’, and 





Kolt, 6) = — gl Qt, E, MMH + QUE t, GA]. (2.9) 


Since y is a real function, inserting the expression (2.8) 
into the boundary condition (2.3) we have 


f Ekt, )x(t)ds = 
T 


K (t, ¢) = Re[A(2)0'(o) K,(t, ¢)]. (2.10) 
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Thus, the solution of the homogeneous Problem A’ is 
representable in the form (2.7) where y(t) is a real function 
of the point t of the boundary I, satisfying the homo- 
geneous integral equation (2.10). 

2.3. The equation (2.10) contains an integral in the 
sense of the Cauchy principal value. Therefore it belongs 
to the class of so-called singular integral equations. At 
the present time the theory of these equations is well 
developed. Instead of the Fredholm theorems the so- 
called Noether theorems generalizing the former ones, are 
valid for this class of equations. 

We shall now quote without proof some results of the 
theory of singular integral equations ([60a], Ch. II). 

Equation (2.10) is a particular case of a more general 
equation of the form 


Kp = a(0)p(t) +> (a= He), Cer, (211) 


where a(¢), K(¢, A 1(6) e CAT), 0< v <1, and the func- 
tions a(¢)+K(¢,ċ¢) and a(¢)—K(é,¢) vanish nowhere 
on T. In the theory of singular integral equations an im- 
portant role is played by the concept of the index. 

By the index of the equation (2.11) we understand an 
integer x equal to the increment of the function 


1 a) KG, 0) 
T a(f)+K(¢,¢)’ 
as the point ¢ describes once the boundary I' of the do- 


main @ in the direction leaving the domain on the left, 
i.e. we have 











1 a(¢)—K(C, č) 
S an APE OFE, O 
For the equation (2.10) x = 0, since in this case a(¢) = 0 
K(¢, 0) #0. 

We now consider the adjoint homogeneous equation 


kysa e 


(2.12) 


0. (2.13) 
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Let k and k’ be the numbers of the linearly independent 
solutions of the homogeneous equations Ky =0 and 
K’y = 0, respectively. 

These numbers are finite and satisfy the relation 


k-k =x. (2.14) 


The equation (2.11) is soluble if and only if the following 
relations are satisfied 


fiyy(tyde=0 (G=1,..,%), (2.15) 
T 


where Wy, 0+) Pry i8 the complete system of linearly in- 
dependent solutions of the adjoint homogeneous equa- 
tion (2.18). 

If TeC, 0<u<1, a(t), K(6,)€ Ol), 0<r<1, 
a number o, O<a<1, can be found such that all solu- 
tions of the homogeneous equations Kp = 0 and K'y = 0 
belong to the class O.T); o depends only on u and v. 

If je C(I), 0<1t<1, the solutions of the equation 
Kọ = f(K'y = f) if they exist, belong to a class C(I), 
0<o<1, where ọ depends on u,v,t and is independent 
of the form of the functions a(¢), K(¢,t) and f(¢). More- 
over, if the equation Ky =f has solutions, a solution can 
be indicated which has the form y = Hf where H is a linear 
operator acting from C(I) into OdT). 

In particular, the equation (2.11) is soluble for an arbi- 
trary right-hand side if and only if the adjoint homo- 
genous equation (2.13) has no non-trivial solutions. In 
this case the equation (2.11) always has a solution which 
satisfies the condition of the form 


Olp, I) S MO, T), 0<¥ <v¥<1, Me, = const. (2.16) 


To prove the last assertion it is sufficient to observe 
that Kọ is a linear operator in a space O,(T) ([60a], Ch. IT, 
§49) and consequently the inverse operator K-! is also 
linear, if it exists. 
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Let us observe that Kg is a linear operator also in 
L,(I), p > 1. Regarding (2.11) as a linear equation in Lp 
we can prove the validity of the preceding results also 
for fe L(I), p > 1, preserving the remaining assumptions 
in the former form (see the paper of Khvedelidse, [91)). 
The inequality (2.16) has in this case the form 


Llp, T) < MpLy(f, I), p>. (2.17) 


2.4. Let yı, ..., Xp be the complete system of linearly 
independent solutions of the equation (2.10). Substituting 
these functions into the right-hand side of the equation 
(2.7) we obtain solutions of Problem Å’. However, some 
of these solutions may turn out to be trivial solutions. 
We have seen above (Ch. ITI, §14) that this fact takes 
place when the function J(t)z(t)t’(s) takes on every 
boundary contour T;(j = 0,1, ..., m) the values of a func- 
tion @(z) holomorphic in G;, and @®(co)=0. Let 
X15 +++) Xv, be the solutions of the equation (2.10) to which 
the linearly independent solutions w{,...,wy of Pro- 
blem A’ correspond. In this case the remaining solutions 
of the equation (2.10) satisfy the boundary condition of 
the form 


y(t) = 2A(t)t'(s)®-(t) (on D), (2.18) 


where @(z) is a function holomorphic outside G, and 
@,(co) = 0. It follows from (2.18) that Ø- satisfies the 
boundary condition 


Re[A(t)t’(s)®-(t)] = 0 (on T). (2.19) 


This problem will be termed the concomitant problem 
to Problem A’, or briefly Problem A’,. Let l, be the 
number of linearly independent solutions of this problem. 
Obviously, 

V+i=k, (2.20) 


where k is the number of solutions of the homogeneous 
equation (2.10). 
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2.5. Let us now return to the investigation of Prob- 
lem A. If w be its solution the boundary values have 
the form 


w(t) = APH), tel, — (2.21) 


where u(t) is a real function of the point ¢ of the con- 
tour T, for the time being unknown. In view of Theorem 
4.1 it is continuous in the Hélder sense. Making use of 
the generalized Cauchy formula (10.6), Ch. ITI, we have 


w(2) = wz) + waz) , (2.22) 
where 


wle) = 35 faet @)Alt) p(t) at— 
P 


1 DEE = 
-gri | Maer Myt), (2.23) 


wle) = = f alet, Daudt 


r 


1 re — 
tay | %6 t, G)A(t)u(t)dt. (2.24) 


If we pass to the limit in the relation (2.22) (the point z 
tends to a boundary point ¢, from the domain @) we 
obtain 

wr(l) = FACE) EY (E) + iu (C)] + wl) + wald) . 


Inserting the last result into the boundary condition (1.2) 
and taking into account that y and u are real functions 
we obtain 


f Kt, t)u(t)ds = yat) , (2.25) 
r 
where 
yat) = y(t)— Reli Cwi (2)] = —Re[A(C) wz (t). (2.26) 


Thus, all solutions of Problem A are represented by 
the formula (2.22) where u satisfies the equation (2.25). 
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In particular, the solution of the homogeneous Problem A 
is given by the formula (2.24) where u is a solution of 
the homogeneous integral equation 


JEG, t)u(t)ds =0, (2.27) 
r 


which is adjoint to the equation (2.10). Since the indices 
of the equations (2.10) and (2.7) are equal to zero, in 
view of the formula (2.14) the numbers of the linearly 
independent solutions of these equations are 


k=k'. (2.28) 


2.6. For Problem Å, concomitant to Problem Å we 
have the boundary condition 
Re[A(t)S-(t)] = 0, (2.29) 
where ®-(t) is the boundary value of a function holo- 
morphic outside G+I, and ®(co)= 0. Denoting the 
numbers of the linearly independent solutions of the 
homogeneous problems A and A, by land lẹ, respectively, 
and taking into account the relations (2.20) and (2.28) 
we have 
l+l, =k. (2.30) 
2.7. Let us now return to the non-homogeneous equa- 
tion (2.25). According to (2.15) the necessary and suf- 
ficient condition of the solubility of (2.25) is given by 
the relations 


J volt)xgt)ds=0 (F=1,..,%), (2.808) 
r 


where %1,..-, Xx i8 the complete system of solutions of 
the adjoint homogeneous singular integral equation which 
in this case is identical with the equation (2.10). We have 
already seen that these solutions constitute two groups, 
namely %,..., ye and yr41,..., Xr; according to (2.4) and 
(2.18) we have 


xatt) = 1A(t)t'(s)w}t) (J =1,.., U, ter), (2.81) 
xat) = 4A(t)t(s)Gt) (J =V41,..,k,teD), (2.32) 
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where w; and 9; are the solutions of Problems A’ and A, 
respectively. 
Now, in accordance with (2.26) and (2.31) for į <V 


JL yolt)ast)ds =i fyaw- Re [i f wrt wi(t) aa . 
r r 


r 


Hence, by virtue of (2.2) and. (2.6) 
J rdtdastyas =0 (j=1,..,01). 
Further, for 7 >V, according to (2.32) and (2.26) 
PECOU = Re li formar nay =0, 


since w, and ®; are holomorphic outside Q, and w,(00) = 
= (œ) = 0. 

Thus, all relations (2.30a) are satisfied if the relations 
(2.6) hold. Consequently, we have proved that the rela- 
tion (2.6) is sufficient for the solubility of Problem A. 
If we consider Problem A for the non-homogeneous equa- 
tion (1.1), it is evident that the sufficient condition of its 
solubility is given by the relation (2.5). We have therefore 
proved * 

THEOREM 4.2. The non-homogeneous boundary value 
Problem A is soluble if and only if the condition (2.5) is 
satisfied, w being an arbitrary solution of the adjoint homo- 
geneous boundary value Problem A’. 

This theorem immediately implies 

THEOREM 4.3. The non-homogeneous boundary value 
Problem A is soluble for an arbitrary right-hand side if and 
only if the adjoint homogeneous Problem A’ has no solution. 


* This theorem was proved in the author’s paper [14a] by a some- 
what different method. The formula (14.12) of Ch. III was there 
employed; with the help of this formula Problem A is reduced to 
a singular integral equation distinct from (2.25). 
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2.8. If the non-homogeneous Problem A is soluble, 
i.e. if the conditions (2.5) are satisfied, the solution is 
given by the formula 


l 
w(2) = wlz) + > erwe), (2.33) 


k=1 


where w,,..-, W, ig the complete system of linearly inde- 
pendent solutions of the homogeneous Problem A, ¢,, ..., ¢ 
are arbitrary real constants and w is a particular solution 
of the non-homogeneous Problem A. This particular solu- 
tion may always be represented in the form 


woz) = f p(t) Moz, t)as , (2.34) 


where M,(z, t) is a given function which can be constructed 
by means of the equation (1.1) and the boundary condi- 
tion (1.2), but is independent of y. Let us observe that 
if ye C,(T') then according to Theorem 4.1 we 0,(G) and 
it can be proved that 





On(t, @) < MOfy,T), o = min b, 2-2), (2.35) 


2.9. The preceding results can be generalized to the 
case of the general linear elliptic system of partial differ- 
ential equations of the first order. It was found in §7 
of Ch. II, that such a system can always be reduced 
to the form 


— Vy + Aye + lty + a, + bv = f, (2.36) 
Va + Ags + Aggy + Ayu + byw = fa, 
ân > 0, A = anay — } (t — 1)? > Ag > 0, Ay = const. 


Let us consider in connection with this system the 
boundary condition 


au + po =y (2.37) 
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It was proved in §7 of Ch. II, that by means of a suitable 
transformation of the independent variables and by 
a substitution of the form 

U = y du , V=v— mn Wai. (2.38) 


the system of equations (2.36) is reduced to the canonical 
form and the boundary condition (2.37) takes the form 

aU HPV = (on Ty), (2.39) 
where J’, is the image of the contour I and 





a Ma— ln 
Oy a (e+ 3 A) (2.40) 
If a?+6?>0 on T, then a2+62>0 on Fp. 

In respect of the coefficients and the free terms of 
the system (2.36) it is sufficient to make the following 
restrictions: 


1) awe Dial), p>2; 2) a, bifreLp(G), p>2. 


Then the coefficients and the free terms of the trans- 
formed canonical system belong to the class Lp(G,), p > 2. 
If furthermore, the domain belongs to 0;,0<<1, 
a, B, ye CI), then it is readily seen that the theorems 
proved for Problem A remain valid also for the problem 
(2.36)-(2.37) (see also §3.2 and §9.4). 


§3. Index of Problem A. Reduction of the boundary condition 
of Problem A to the canonical form 


3.1. We shall find below that in the investigation of 
Problem A an important item is the introduction of the 
so-called index which we shall now define. 

Let us denote by Arf(t) the increment of the function 
f(t) as the point ¢ describes once the curve I'm the di- 
rection leaving the domain G on the left. Let us introduce 
the integer 


1 
n = Nt My +. + m = z- Ararga(t) , (3.1) 
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1 ; 
nj = Zn Ast A(t) (j =0,...,m). (3.2) 


Let us represent the complex function A(t) by the unit 
vector A(t) with components a(t) and £(t) assuming that the 
origin of the vector is fixed. As the point ¢ describes once 
the boundary I of the domain G in the direction leaving 
this domain on the left the vector å returns to its original 
position having performed about its origin n+ complete 
revolutions clockwise and n- complete revolutions in the 
opposite direction. 

It is readily observed that the number n given by the 
relation (3.1) is equal to the difference n+—n- which 
will hereafter be called the index of the function A(t) 
with respect to the boundary I" of the domain @ or else 
the index of the boundary value problem A. We observe 
that the index of Problem A is invariant with respect 
to comformal mappings of the domain and substitutions 
of the form 

W = Weel” , 


where w is a function belonging to the class D,,)(@), 
p> 2. 

We can now by making use of the formula (3.2) calculate 
the index of the adjoint problem A’. We have 





, 1 “a faye 1 > 1 , 
n = ga Arare (A(t)t (s)) =— zz Ar are A(t) — zq Ar aret (s). 


Since on describing the outer boundary contour J), 
argt’(s) acquires an increment 2x and on describing the 
inner boundary contour J’; an increment — 27, we have 


nw =—n+m—1. (3.3) 


3.2. We also note that the transformation reducing the 
system of equations of general form (2.36) to the canonical 
form leaves the index of the boundary condition (2.37) 
invariant. This result follows form the fact that the 
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imaginary parts of A=a+if and îy, = a+ if, are 
identical and therefore the absolute value of the difference 
of their arguments does not exceed x. Hence, in view of 
the continuity of A(z) and A,(z), it can easily be found 
that the increments of argd(z) and argd,(z) along J” 
and I, respectively, are identical. 

3.3. Let 2,,...,%m be some fixed points situated out- 
side @ but inside the contours J}, ..., Tm, respectively. 
Moreover, let us specify inside the domain G@ entirely 
arbitrary points ai; ...; ak, where k=n as n>0O and 
k=—n as n< 0. Let us introduce the notation 

n 


[[ e-a), n>0, 


t=1 


82n(2) = I; n=0, (3.4) 
[[ e-a), n<0. 
i=1 
In particular, if a, = ... =a,=0 (we assume that the 


point z = 0 belongs to the domain @), then it is evident 
that 
Qn(z) = 2”. (3.5) 


Considering now the function 


ale) = A(z) Qala) | | E-z e T, (3.6) 


k=1 


ra=} ff A@acay, 


we easily find that 
z)|>0, eel, Aparga(z)=0 (j =0,...,m). 


Hence 
i = |li, zer, (3.7) 
where 


o(z) = arga(z)—arg22n(2) + 


+ D marg(z—zr)+Im(TA); (3.8) 


kel 
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Since Ae OAT) and TA e CAD), a =P? , o(a) is a single- 


valued real function on every contour J; and belongs to 
C(I), 0 <t = min(?, a). 

It will be shown below (§5.3) that the function o(t) 
can be represented in the form 


o(t) = p(t)—to,(t)+2a(t) , 


where p(z) is a function holomorphic in G and continuous 
in the Hélder sense in G+TJ, o, is the imaginary part 
of p(t) and a(t)—a piecewise constant continuous function 
on T; a= 0 on J) and a = a; = const. on Tjj =1, ..., m). 
Under these conditions p and a are uniquely expressible 
by o(t). Such being the case, according to (3.7) and (3.8) 
the boundary condition (1.2) can be written in the form 


Re[2n(t) emiw] = volt) (on T), (3.9) 
where 


woz) = w(2ye*™4 ] | (aer, (8.10) 
k=1 





yot) = ea e7 O +ReT A] O,(t)| II jt— zr. (3.11) 
k=1 


It is readily seen that the function w, satisfies the 
equation 
Oy + Bow, = 0, (3.12) 
where 


By = Bexp {—2i(Rep(c)—ImTA— X m®)}. (3.13) 
k=1 
Here 0; = arg(z—2;)(j = 1,..., m). Evidently, B,« L,(@), 
p > 2, since |By| = |B]. 

Thus, Problem A can always be reduced to an equi- 
valent problem for an equation of the form (3.12) with 
the boundary condition of a simpler form (3.9). This 
form of Problem A will be called canonical (see also 
[39a]). 
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The homogeneous problem A is, obviously, equivalent 
to the homogeneous problem for the equation (3.12) with 
the boundary condition 


Re[Q,(t) ew] =0 (on D), (3.14) 


and the adjoint homogeneous boundary value problem A’ 
is reduced to the equivalent problem for the adjoint 
equation 
a,’ — Bw = 0 (3.15) 


with the boundary condition of the form 


, _ de(s) 
T ds 





Re[Qp(z) 2’ e™@w'(z)] =0, z (on T’). (3.16) 


§4. Properties of the zeros of the solutions of the homogeneous 
Problem A. Criteria of solubility of the Problems A and A 


In this paragraph we shall investigate some properties 
of the zeros of generalized analytic functions satisfying 
the boundary condition 


Re[A(z)w(z)]=0 (on 1). (4.1) 


A relation will be derived which connects the numbers 
of the interior and boundary zeros with the index of 
the problem. We shall obtain a fundamental relation 
between the numbers of solutions of the homogeneous 
Problems A and A’. Moreover, criteria of solubility 
of the non-homogeneous Problem A will be established. 

In this section, if not otherwise stated, we shall 
always assume that Ie 01,0<p<1, and A(z)e OL), 
0O<rv<1. 


4.1. We know already that a function w(z) of the class 
A(G), p > 2, continuous in the domain G@ can be re- 
presented in the form (Ch. ITI, §4.2) 


w(z) = D(z) er , (4.2) 


BOUNDARY VALUE PROBLEMS 243 


where ©(z) is holomorphic in @ and w(z) is continuous 
on the entire plane in the Hélder sense, we Cp-2(H); 


besides, w(z) is holomorphic outside G+J' and vanishes 
at infinity. It follows from the last formula that if w(z) 
does not identically vanish its zeros in the domain G are 
isolated and every such zero has a multiplicity which 
is an integer, i.e. if at the point 2 « Œ the function w(z) 
vanishes, then an integer k exists such that in the vicinity 
of 2 we have the relation 

w (2) = (2—&)Kw9(2) , (4.3) 
where w,(z) is a continuous function and w,(2)) 4 0. It is 
evident now that on every closed set belonging to G 
there may be only a finite number of the zeros of the 
function w(z). In respect of the zeros of the function 
w(z) which are situated on the boundary of the domain G 
these propositions are not valid even in the case when 
w(z) is continuous in the closed domain G+J. Never- 
theless, it turns out that these properties are preserved 
for the solutions of the homogeneous problem A in the 
whole closed domain G+J (obviously under the assump- 
tions already made with respect to the data of the pro- 
blem). 

THEOREM 4.4. Let Pe On, O0 < u <1. If w(z) is a non- 
trivial solution of Problem Å we have- 

w(z) = P(z)ù(z), (4.4) 
where P(z) is a polynomial all roots of which belong to 
G+I" and w(z) is continuous and vanishes nowhere in 
G4. 

Proor. By the conformal mapping z = (2) the do- 
main Œ can be transformed into a domain @’ bounded 
by circles the union of which will be denoted by I”. It is 
evident that the function w,(¢) = w[p(Z)] is continuous 
in @ +I”, belongs to the class Up(@’), p > 2, and satisfies 
the boundary condition 


Re[A,(Z)w,(2)]}=0 (on I”), a =Alp(t)]. (4.5) 
18 
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It should be taken into account here that, by Theorem 
1.8, (č) satisfies the Lipschitz condition in G’ + I”. There- 
fore, obviously, 4,(¢) « OI”). By means of a transforma- 
tion of the form (3.10) the boundary condition (4.5) ig 
reduced to the form 


Reppe i Ow] = 0 (on 1”), (4.6) 
where 
welt) = we [iei , (4.7) 
k=1 


w = —ip(¢)+TA. 


Outside an arbitrarily small neighbourhood of the point 
¢ = 0 the function w,(¢) = ¢”w(¢) belongs to the class 
Ap, p > 2, and is continuous up to J”. Hence, according 
to the generalized principle of symmetry it is continu- 
ously continuable outside G” the class being preserved in 
a wider domain G” which contains inside the closed 
domain G’+J”. Consequently, the function w)(¢) equal 
to ¢"w,(¢) may have in @ +I” only a finite number of 
zeros. In view of (4.7) this assertion holds also with 
respect to the function w,(¢). Therefore there exists a po- 
lynomial P,(¢) such that 
w(t) = P(C) wa) , (4.7a) 

where w,(¢) is continuous and vanishes nowhere in @ + J”. 
Returning to the function w(z) we have 

w(2) = Pyly(z)Jwaly(e)] , (4.7b) 
where y(z) is the function inverse to y(¢). It follows form 
this relation that w(z) can have in G@+J' only a finite 
number of zeros. Denoting them by %,...,2, we have 
P, [y(z;)] = 047 =1,..., k). We can therefore set w(z) = 
= P(z)w(z) where 


k 
Pie) = | | (2-2), 


j=l 
úle) = wtyle) | | (O=). (a8) 


j=1 
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Since T'e O}, y(2) has the derivative y’(z) which is continu- 
ous and does not vanish in G+J° (Ch. I, §2). This fact 
and (4.8) imply immediately that w(z) is continuous and 
does not vanish in G+T. 

REMARK. If Ie Chy,,.0, and w(z)=0 at a boundary 
point 2) which is not a corner point, it again follows from 
(4.7b) that near 2 the function w(z) = (2—2) w2) 
where no is a positive integer, W is continuous in the 
vicinity of 2, and wo(z) Æ 0. If z is a corner point it 
follows from (4.7b) in view of the formula (2.3), Ch. I, 
that 


w(z) = (2—29) woz) (near 2o), (4.8a) 
where n, is a positive integer, v is equal to the interior 
angle at 2, Wo is continuous in the vicinity of the point 
Zo and walo) Æ 0. 


4.2. If w(z) is a non-trivial solution of Problem A, 
then according to the last theorem we can represent 
w(z) in the form (4.4) where P(z) is a polynomial, ® (2) is 
continuous and does not vanish in G+ T. 

Assume that 
B(z) =argd(z), O(z) =argP(z), (2) =argw(z). (4.9) 

Let a, ..., a be the roots of the polynomial P(z) which 
are situated inside the domain G and ay, ..., aj the roots 
of P(z) which belong to the boundary curve Tj = 0,1, 
.., m). Let us denote by k; and ky the multiplicities of 
the roots a; and ajz, respectively. 


In view of (4.4) and (4.9) the boundary condition (4.1) 
may be written in the form 


ef(o+8—-0) — 7{(—1)* (k—an integer). (4.10) 


Specifying the values of 6, Ô and ð at a point z; of the 
curve I}, which is not a root of the polynomial P(z), 
and describing once this curve in the positive direction 
we have in view of (4.10) 


2an; = AP = Antr (7 =0,1,..,m). (4.11) 


18* 
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It is readily observed that for the exterior contour Ie 
we have 


m y4 


lo l 
i=0 i=1 


j=1 i=1 


=aNn+2a(Nm t.. +Nr,)+2aNa, (4.12) 
For the interior contours 
ly 
AnO=—2 Mky=—xNr, (j=1,..,m), (4.13) 


i=1 
where 


Ng = kit... + ki Nr, = kat -t kyy (j =0, ..., m) 


denote the numbers of zeros of the function w(z) which 
lie in the domain @ and on the contour T}, respectively. 
It should be taken into account that a zero is counted 
the number of times equal to its multiplicity. 

In view of (4.12) and (4.13) the relation (4.11) may be 
written thus: 


2 = Nr +2(Nr, + eee +Nr,)+2Ne@ +27, 


ix ; 4.14 
2n; = —Nrn t2; (GF =1,...,m), \ ) 


where ñ; = = Arô. Adding these relations and taking 
into account (3.2) we obtain 
2n = Nn +Nr t. +Nrn t2Na+2ñ, (4.15) 
À = hot irt t Ân. (4.16) 
But, according to the principle of the argument (Ch. ITI, 
§4.10) n= = Ararg t =0 since # is a generalized ana- 
lytic function continuous in G+ J’ and vanishing nowhere. 
Thus, we have the following relationship: 
2n = 2Na+Nr, (4.17) 
Nr = Nyp,+Nr,+...4+Nr, - 
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The last results are easily generalized to the case in 
which the solution of Problem A is sought for in a more 
general class of single-valued functions having a finite 
number of singular points which are situated in the 
domain or on its boundary. In what follows we shall 
confine ourselves to the consideration of the case when 
in the vicinity of every singular point 2 the solution w(z) 
of Problem A has the form 


w(z) = O(|z—2,|"”) , (4.17a) 


where » is a positive number. It follows immediately 
from the formula (4.2) that the number » is an integer 
if z lies inside the domain G. Under our conditions 1 is 
an integer also when the singular point 2) belongs to the 
boundary of the domain. 

Let I” be a boundary arc containing one singular point Zo 
of the solution w of Problem A. Without affecting the 
generality of the results we may assume that 2) = 0 and I” 
is the interval [— 0’, ọ'] of the real axis. The general case 
is reduced to the present one by means of a conformal 
mapping. Representing w in the form (4.2) we can achieve 
the fact that w(z) takes on I” values equal to argA(z). 
Such being the case, the function ®(z) is holomorphic 
inside a semi-circle K,— |z| < o < e’, Im(z) > 0, continu- 
ous on its closure K, with the exception of the point 
z = 0 near which it has the form ® = 0({z|"”). Moreover, 
this function satisfies the boundary condition 


Re[{P(z)]=0, if ze[—e,e], 240. 


Continuing the function ® according to the principle 
of symmetry into the lower semi-circle Kj—|z|< o, 
Im(z) < 0—we easily find that ® has a pole at the point 
g = 0, i.e. ⁄ is an integer, thus completing the proof (see 
also [60a], Ch. I, §15). 

Thus, we have established that every solution w(z) of 
the homogeneous problem A having inside the domain G 
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and on its boundary J" a finite set of singular points of 
the type (4.17a), is representable in the form 


w(z) = R(z)w(z), (4.17b) 


where R(z) is a rational function the zeros and poles of 
which are situated in G+J' and ® is a function of the 
class Up(G), p > 2, continuous in the Holder sense and 
vanishing nowhere in G+. 

It follows immediately from the formula (4.17b) that 
the following relation is valid 


2Ne+Nrp—2Pe—Pp = 2n, (4.17) 


where Ng, Pg, Nr and Ppr are the numbers of the zeros 
and poles of the function w(z) inside G and on I’, respec- 
tively. 
The formula (4.17b) implies the following theorem. 
If for n<0 the numbers of the interior and boundary 
poles of a solution w(z) of the homogeneous problem A 
satisfy the inequality 


2PaetPr<—2n, (4.17) 

then w(z) = 0. 

4.3. Let us now expose a number of theorems which 
follow easily from the formulae (4.4),' (4.14) and (4.17). 

THEOREM 4.5. If the index n of Problem A is a negative 
number the homogeneous Problem A has no non-trivial 
solutions. 

A different proof of this theorem will be given below 
($5.4). 

THEOREM 4.6. If for n =0 Problem A has non-trivial 
solutions they are given by the formula 


W(z) = Cowl?) , (4.18) 
where co is an arbitrary real constant and w,(z) is a particular 
solution of Problem A which vanishes nowhere in G+T. 


Proor. For n = 0 it follows from (4.17) that Np= 
= Ng = 0. Therefore the polynomial P(z) in the formula 
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(4.4) reduces to a constant co. Thus, every non-trivial 
solution of Problem A has the form (4.18) and, conse- 
quently, it vanishes nowhere in G+T. 

We shall now prove that for n = 0 two. solutions of 
Problem A are always linearly independent. In fact, if w, 
and w, are non-trivial solutions of Problem A their linear 
combination w = ¢,w,+¢ 0, with real coefficients is also 
a solution of this problem. But in view of the boundary 
condition w, = tly, ahd w, = tidy, on I’, where y, and ya 
are real functions which vanish nowhere on T. Therefore 
the constants ¢, and ¢, can always be so chosen that at 
a fixed point 2 belonging to I’, w(%) = €00,(2) + ¢2t02(2) = 
= 0. But this is possible only if ¢,2,(2)+ ¢.w,(2) = 0. 
Hence, all non-trivial solutions of Problem A have the 
form (4.18) where ¢ is an arbitrary real constant. This 
completes the proof. 


THEOREM 4.7. If for n> 0 the homogeneous Problem A 
has a non-trivial solution w(z) then this solution has zeros 
in the closed domain G+I'; the number Ng of the zeros 
inside G and the number Nr of the zeros on T are connected 
by the relation 

Nr+2Nq=2n. (4.19) 


Moreover, on every boundary contour I; there may ewist 
only an even number of the zeros (their multiplicity being 
taken into account). 

PROOF. The theorem follows from the relations (4.14); 
they also imply that Nr, are even numbers. 

It follows from (4.19) that the number of the interior 
zeros of a non-trivial solution of the homogeneous prob- 
lem A does not exceed n, and the number of the boundary 
zeros <2n. The extreme cases are also possible: 


Nr=0, Nge=n, Nr =2n, Ng=0. (4.194) 


The degree of the polynomial P(z) appearing in the 
relation (4.4) is 


p = Nr+Na = 2n—Ne (4.20) 
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Consequently, 
noip<c2n. (4.21) 


We also have the following 


THEOREM 4.8. If n>0 the homogeneous Problem A 
cannot have more than 2n+1 linearly independent solu- 
tions. 


PROOF. If w, is a solution of Problem A the function 
w = znw, satisfies the equation ôw +Aw -+ Be-*7G = 0 
(p = argz) everywhere in G@ except for the point z= 0 at 
which it may have a pole of the order <n. Therefore it 
is representable in the form (Ch. ITI, §15.4) 


w(z) = wlz) +6012) + ... + Con —on(2) (4.22) 
(Cx is a real constant) 


where w,(z) satisfies the equation @s +Aw + Bene = 
=0, it is continuous in G@+J' and satisfies the boundary 
condition 


2n 
Refw,(2)] =— > esRefõ-le)] (on T). (4.23) 
k= 
Since the corresponding homogeneous problem—Re[w,(z)] = 
= 0—according to Theorem 4.6 cannot have more than one 
(linearly independent) solution, the boundary value pro- 
blem (4.23) does not have more than 2n+1 linearly 
independent solutions. Returning to the relation (4.22) we 
find that the original Problem A has at most 2n-+1 so- 
lutions. 
4.4, THEOREM 4.9. The difference between the numbers 
of solutions of the homogeneous Problems A and A is equal 
to the difference between the corresponding indices, i.e. 


IV = n—n' = 2n+1—m.* (4.24) 
PROOF. It follows from (2.20) and (2.30) that 
1-V’ = lh, (4.25) 


* This formula was proved by the author in the paper [l4a] in 
a somewhat different way (see also §6.4.). 
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where l, and I, are the numbers of solutions of the con- 
comitant homogeneous boundary value Problems A, 
and A’, with the boundary conditions (2.29) and (2.19). 
These numbers can easily be calculated; to this end we 
may assume that the boundary value problems have 
been reduced to the canonical form. Moreover, without 
affecting the generality we may assume that the exterior 
boundary contour I, is the circle |z|=1; the origin of 
the coordinate system lies as before in the domain @ 
under consideration. 

Since the boundary conditions of the problems A 
and A’ may be taken in the form Re[z—-"w(z)] = 0 and 
Re[z"z’w’(z)] = 0 the boundary conditions of the con- 
comitant problems A, and A‘, have the form 


Re[t-"O-()]=0, tel, (4.26) 
Ret (s) P(t] =0, tel, (4.27) 


where ® and YW are the unknown functions which are 
holomorphic in the domains Go, G,,...,@m. We have 
also (c0) = Y (œ) = 0. 

From the boundary condition (4.26) on the interior 
boundary curves we obtain at once 


D(z) = te, if z2eG, (j=1,...,m), (4.28) 


where c; are arbitrary real constants. The conditions (4.27) 
may also be written in the form 


g 
$ Re f waa =0, eely, (j=1,.., m). 
Since the integral appearing in this relation is a function 
holomorphic in the domain G; we have 
YP(z)=0, if zeG, (j=1,..,m). (4.29) 


Let us now proceed to the consideration of the boundary 
conditions on the exterior contour Ip. We shall begin 
with the case n > 0. Here, under the condition (o0) = 0 
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it follows immediately from (4.26) that ®(z)=0 for 

zeG,. Consequently, in view of (4.28) the number of 

solutions of the concomitant homogeneous problem A, 
is equal to m, i.e. 

=m. (4.30) 

Since according to the assumption lẹ is the circle 

lt] = 1, t(s) = it and the condition (4.27) takes the form 


Re TA] = 0. 


Taking into account that ¥-( o0) = 0 we easily find that 
this problem has 2n+1 linearly independent solutions 


igal, A(eTBT EL SM) OR cacy 
i(g71 4-2-1) | g-1— gan}, (4.31) 


Therefore, according to (4.29) the number of solutions 
of the concomitant homogeneous problem A‘, is equal 
to 2n+1, i.e. 

l, = 2n+1. (4.32) 


From (4.30), (4.32) and according to (4.25) the for- 
mula (4.24) follows at once. 

Assume now that n<0. Then the boundary value 
problem (4.26) for the exterior domain G, has — (2n +1) 
solutions (the condition ®(co) = 0 being taken into ac- 
count) 

izn, ifai penti), gaol gnti, .,, 


4.33 
p (ZT), glagat, SR 


Thus, according to the formula (4.28) we have in the 
case under consideration 


l, = —2n+m—-1. (4.34) 
It follows from (4.27) that ¥(z) = 0 if ze @, ie. 
iL=0. (4.35) 


According to (4.25) from (4.34) and (4.35) we again 
obtain the formula (4.24). This completes the proof of 
the theorem. 
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Theorem 4.8 establishes the upper bound for the number 
of solutions of Problem A. Theorem 4.9 enables us to 
find also the lower bound of this number. Since V > 0, 
it is evident that 1 > 2n +1— m. In general, the following 
inequality is valid 

max(0,2n+1—m)<I1<2n+1. (4.36) 
But for n<0 and n > m-—1 even more precise results 


may be obtained. 
Theorem 4.5 and the formula (4.9) imply immediately 


THEOREM 4.10. If n < 0, 


1=0, U=m—2n—-1. (4.37) 
If n> m—1, then 
L=2n4+1—m, U=0. (4.38) 


In particular, in the case of a simply-connected domain 
(m = 0) we have 

THEOREM 4.11. If m=0, then: (1) for n<0 the 
homogeneous Problem A has no non-trivial solutions (l = 0) 
and the adjoint homogeneous Problem Å' has exactly V = 
= —2n—1 solutions; (2) for n>0 the homogeneous Prob- 
lem A has exactly 1=2n+1 solutions and the adjoint 
Problem A’ has no non-trivial solutions. 

In particular, for n= 0 Problem A has one (linearly 
independent) solution; this solution does not vanish any- 
where in G+I. 

A different proof of the last theorem will be given in §7. 

Theorem 4.3 and Theorem 4.10 imply at once the 
following 

THEOREM 4.12. If n>m—1 the non-homogeneous 
Problem A is always soluble and its general solution is 
given by the formula 


2n+1—-m 
w(z) = we) + > ewe) (4.39) 
j=l 
(e;—real constant) , 
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where W,, ...) Wenti—m 18 the complete system of solutions of 
the homogeneous Problem A and w, is a particular solution 
of the non-homogeneous Problem A. If n<0 the non- 
homogeneous Problem A has a solution (a unique solution) 
if and only if the following relations are satisfied 


Jf y(thwyt)a(ydt =0 (j =1,...,m—2n—-1), (4.40) 
r 


where Wi, «15 Wm—2n-1 ÎS the complete system of solutions 
of the adjoint homogeneous Problem A’. 

4.5. The theorems proved above are important also 
because they make possible the identification of various 
properties of Problem A by means of fairly simple criteria, 
without constructing the solutions, which in general is 
very difficult to perform. From this point of view we have 
obtained the most complete result in the case of the 
index satisfying the conditions 


n<0, n>m-l. (4.41) 


Under these conditions Theorem 4.10 and Theorem 4.12 
make it possible to establish facts concerning the sol- 
ubility and insolubility of Problem A and to determine 
the numbers of solutions of the homogeneous Problems A 
and A’. We have not yet such a complete result when 
the index of the problem satisfies the condition 


0<n<m-1. (4.42) 


In these special cases the theorems given above do not 
enable us to determine the numbers } and I’ separately. 
Obviously, it is sufficient to find one of them, then the 
other is given by the formula (4.24). Therefore we may 
confine ourselves to the case of the index of the problem 
satisfying the condition 

0<n<tm, (4.43) 
since for n > $m this condition is satisfied for the index 


of the adjoint Problem A’, which is equal to m—n—1. 
In order to calculate the number of solutions of the 


BOUNDARY VALUE PROBLEMS 255 


homogeneous Problem A it is evidently sufficient to take 
the boundary condition in the form (see §3.3) 


Re[Qqlz)w(z)]=0, Onle)= [|] (eax), aea. (4.44) 
k=1 


Then the boundary condition of the adjoint problem is 
given by 
Re[Q,(z)z2'(s)w'(z)] = 0 (on T) (4.45) 


or, introducing a new function 


w'(2) = Qr(z) w'(z) , (4.46) 
we have 
Re[z’(s)o’(z)] = 0 (on I). (4.47) 


, 


Evidently, w’ is a generalized analytic function, con- 
tinuous in @+J. In order to calculate the number of 
solutions of the problem (4.47) let us consider the adjoint 
problem 


Re[w(z)]=0 (on T). (4.48) 


Since the index of the latter problem is equal to zero, 
according to Theorem 4.8 the number of its solutions 1 
does not exceed the unity, i.e. 


i=0 or Î=1. (4.49) 


We shall later give examples which show that both these 
cases can occur (§5.1). The index of the boundary value 
problem (4.47) is equal to m—1 and hence the number 
of its solutions, according to the formulae (4.24) is given 
by the relation 


Vv = 2(m—1)+1+l—-m=m-141. 
Consequently, by (4.49), 
?=m—-1 or =m. (4.50) 
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Thus, the general solution of the boundary value prob- 
lem (4.47) has the form 


w'(2) = ilz) +... + erw) (4.51) 
(Ck is a real constant) . 
The solution of the problem (4.45) follows from the for- 
mula (4.46) if w’(z) be subjected to the following con- 
ditions 
w'(a,) = 0, ..., &' (dn) = 0. (4.52) 
These relations yield 2n linear equations for the determi- 
nation od l’ real constants ¢,,.., €}. By virtue of (4.50) 
and (4.43) i’ >2n. Therefore the rank of the system of 
equations (4.52) satisfies the condition 
O<r<2n. (4.53) 


It is now easily observed that the number of solutions 
of the problem (4.45) is given by the formula 


=fr, (4.54) 
i.e. according to (4.50) 
V=m—r—-1 or V=m-r. (4.55) 


The number of solutions of Problem A in view of (4.24) 
and (4.54) is determined by the relation 


l=2n+14+U—r—m, (4.56) 


t=2n+1—r or l=2n-r. (4.57) 


The folowing question naturally arises. Can the number r 
take all the values satisfying the condition (4.53) or are 
some of them excluded? 

It is evident that Problem A has the minimum number 
of solutions (J = 0 or l = 1) when r = 2n. We shall prove 
below that exactly these cases are most frequently en- 
countered. It will also be established that if the conditions 
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(4.43) are satisfied the following inequality holds (§6.4; 
Appendix to Ch. IV) 


0<l<n+l. (4.58) 


The condition l= +1 can take place. It occurs, however, 
for a special form of boundary value problems (§ 5.8). 


§5. Investigation of special classes of boundary value prob- 
lems of the type A in the case 0 <n <m—1 


5.1. To begin with we consider two simple but typical 
problems corresponding to the case »=0 and m >i. 

For n = 0 according to (4.53) and (4.56) 1=1+ié—m. 
Consequently, in view of (4.50) 


l=0 or l=1. (5.1) 


We prove that both these cases can occur. Let us 
consider for instance the following problem. 

It is required to find a function ®(z) holomorphic in G, 
continuous in G-+-I', which satisfies the boundary con- 
dition 

Re[e*@@(z)]}=0 (on T), (5.2) 
where a(z) is a real piecewise constant function, 
a=0 on Jy, a=a,=const on I, (5.3) 
(k = 1,2,.., m). 


It is evident that the index of this problem is equal to 
zero. 

If all a, = 0(mod1) the problem (5.2) has the solution 
® = ic (c is a real constant) and consequently the case 
l = 1 occurs. 

Let us now assume that at least one constant a; can 
be found, which satisfies the condition 


a, # O(mod1). (5.4) 
It will be proved below that in this case the problem (5.2) 


has no non-trivial solutions. Therefore this case corre- 
sponds to the case J = 0. 
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By means of the principle of symmetry we find that 
the solution of the problem is analytically continuable 
through the circles Jo, Ti; Im. We may therefore 
differentiate both sides of the relation (5.2) with respect 
to the are of the appropriate circle. Thus, we obtain 


Re[e@ O'(z)2’(s)]} = 0 (on T). (5.5) 
But in view of (5.2) the function ie-*@(z) takes real 
values on J’. Multiplying both sides of the relation (5.5) 
by this function we have 


Re[t®(z)O'(z)2’(s)]} = 0 (on I). 


Integrating the above relation over J’ and applying 
Green’s identity we obtain 


Re[i | BH) '(2)de] = —2 f f (P'e) Paedy =0, 
r G 


i.e. ®'(z) =0. Consequently, Ø = c = const. Now, the 
boundary condition (5.2) and the inequality (5.4) imply 
that ¢ = 0. 

The problem (5.2) was investigated by a somewhat 
different method by Kveselava, [39a]. 

5.2. It is of interest for many reasons to investigate the 
following special boundary value problems 


Re[2"(s)p(z)] =0 (on T), (5.6) 
Re[ev@z’(s)p(z)] =0 (on T), (5.7) 


where y(z) is the unknown function which is holomorphic 
in G, and a(z) is as before a piecewise constant function 
of the form (5.3) satisfying the condition (5.4). The indices 
of these problems are equal to m—1 but the numbers 
of their solutions are distinct. They are given respec- 
tively by 


V=m, V=m-—1. (5.8) 
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The above relations follow at once from the formula (4.24) 
if it is taken into account that the adjoint boundary 
conditions have the form 


Re[@(z)]=0 and Refle-@(z)]}=0. (5.9) 


We have seen in the previous subsection that in the first 
case l = 1 and in the second l= 0 (of course if the con- 
dition (5.4) is satisfied). We shall now prove that there 
is no difficulty in constructing all solutions of the prob- 
lem (5.6). 

Let u,(7, y) be a function harmonic in G and satisfying 
the boundary condition 


up = 0 on Lo, Ux = ôx on Ly, t=1,...,m (5.10) 
(kK =1,...,m; On =1, 6x = 0 for i £k). 
The funetion ux is the harmonic measure of the contour Ip 
with respect to the domain @. Obviously, these functions 
depend only on the domain. They can be constructed by 
means of the formulae 


g(t 
urla, Yy) = fas, (K=1,....m), (5.11) 
Tk 


where g(z,¢) is the Green function for the domain G 
of the Dirichlet problem. It is known that this function 
has the form 


g(2,¢) = —In|e—t| +g, È) (5.12) 


where g,(z,¢) is a function harmonic in @ with respect 
to z, and it satisfies the boundary condition (¢ is a fixed 
point) 


1 
Jo = — z In|2—¢| for gel. (5.13) 
Let us consider the function g,(z,¢) conjugate to g(z, ¢) 


with respect to the point z; it is given by the curvilinear 
integral 





del2, ¢) = f ee ds; + const . (5.14) 


19 


260 GENERALIZED ANALYTIC FUNCTIONS 


This function is, obviously, multi-valued in G. If the 
point z describes a closed curve homological to Ty which 
does not contain the point ¢, g,(z, ¢) acquires an increment 
equal to u,(¢). If this curve bounds a domain belonging 
to.@ and containing the point £, gẹ acquires an increment 
equal to 1. 
The relations (5.10) imply at once that 
dup Ou, dz | buy dz 


ay ee Ge oe ae Ea ARB) 


Re [e Z] =0 (on T). 


These relations are valid along every line u, = const. 
Hence, the problem (5.6) has m solutions 


Drle) =2=% (k=1,..., m). (5.16) 


These functions depend only on the domain. They are 
linearly independent. This fact follows at once from the 
linear independence of the harmonic functions UW, ..., Um. 
Since the problem (5.6), as we have seen before, has m 
linearly independent -solutions its general solution is 
given by the formula 


D(z) = ¢,O,(z) +... + Cmamh?) , (5.17) 


where ¢,,...,¢m are arbitrary real constants. 
According to (5.15) we have 


m i æ ds i G2 de i tz de a M7) (8) 
i.e. 
ey TET OUR 
@,,(2) = tz (9) -za (on T) (k=1,...,m), (5.18) 
where » is the outer normal of I’. Let us prove that the 
function ©,(z) does not vanish anywhere on T. It follows 
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from the boundary condition (5.10) that inside G the 
following inequalities hold 

0< ukl, y) <1 (in @) (k=1,...,m), (5.19) 
Hence, we have 


Ouk 


OuK 
on 


an S} on J; for j#k, 


>0 on Iy. 
We shall now prove that the equality sign does not occur 
in the last inequalities. If it did occur the function ®,(z) 
would have a zero on J and the corresponding point 
would be a critical point for the harmonic function ug. 
In other words, through this point there passes besides J" 
at least one more line up = const. = ôx; which evidently 
is partly situated also inside the domain G. The last 
result, however, contradicts the inequalities (5.19). It has 
therefore been established that 


Bit 0 on I; for j Ak, Mt > 0 on I» (5.20) 
(j,k =1,...,m). 

Hence, the functions ©,(z) do not vanish anywhere on 
the boundary T' of the domain G. 

If we now turn to the relation (4.17) we find that every 
function ®, has exactly m—1 zeros (their multiplicity 
being taken into account) inside the domain G. In fact, 
since the index of the problem (5.6) is equal to m—1 
we have according to the formula (4.17) 

Nr+2Ng = 2m—2, (5.21) 
where Nr and Ng are the numbers of the boundary and 
interior zeros of the solution of the problem (5.6). Since 
it was proved that for Ø, Nr = 0 it follows from (5.21) 
that Ne = m—1. 

5.3. We now consider the following particular case of 
Problem A. 

Problem D. It is required to find a function ®(z) holo- 
morphic in G, continuous in Q and satisfying the condition 

Re[®(z)] = y(z) (on I). (5.22) 
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Since the adjoint homogeneous problem (5.6) has m 
linearly independent solutions (5.16), according to the 
general Theorem 4.2, for the solubility of the boundary 
value Problem D it is necessary and sufficient that the 
following conditions be satisfied: 


iJ y (2) ®y(2)de = J y (2) ue ds =0 (5.28) 


(k=1,...,m). 
Let us now take for y a function of the form 
y(z)=yol2)+e; on T; (j=0,1,...,m), (5.24) 


where c; are real constants, ¢ = 0 and y, is a function 
continuous on J’. We shall prove that it is always possible 
to choose (in a unique way) such values for the constants c; 
that all the conditions (5.23) are satisfied.* To this end 
it is necessary and sufficient that the constants ¢; satisfy 
the relations 


ôu, 
D Aucs=— [ntd (k=1,..,m) (6.25) 
r 


where 
ô ; 
Ari = | eae (j,k =1,..., m). (5.26) 
T} 


Making use of the conditions (5.10) and applying Green’s 
identity we obtain 


ipe f u E ds 2 : f u;D,(2)dz 
K i r 


= J f G;®,dedy. (5.27) 


* In this modified formulation the Dirichlet problem was in- 
vestigated by Muskhelishvili, [60a] (Ch. IIl, §60). Below, a some- 
what different method of solution of this problem will be indicated. 
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In other words the determinant of the system (5.25) 
is the Gramm determinant for the linearly independent 
system of functions ®,, ..., m. Hence, the system (5.25) 
has a unique solution which can be written in the form 


out ; 
o=- | yids (G=, (5.28) 
r 
where 
UF = Apt +... + AjmUm - (5.29) 


Let us call the functions uj depending only on the domain, 
the canonical harmonic functions of the domain. 
It follow at once from (5.27) that 


yy P jue = [H as. (5.30) 
k 


Therefore aj, = ar; and, moreover, 


5 Akili; = y A iraôijkj - (5.31) 
i=1 
Hence, taking into account the relations (5.29) and (5.26) 
we obtain 


out 
[Has = Onj . (5.32) 
Tk 


The constants a, depend only on the domain under 
consideration. The harmonic functions uf also depend 
only on the domain, since they are uniquely determined 
by their boundary values 


uf =0 on Ih, uf = aj on Ty (j ,k=1,..., m). (5.33) 


Since ug are linearly independent, for the system of 
linearly independent solutions of the problem (5.6) also 
the functions 


Drle) = 2 = = ize) ZË (k =1,..., m). (5.34) 
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may be taken. Here the derivative z’(s) is taken along 
the arc of the line u% = const., and the derivative of this 
function is taken along the normal to this arc. 

Making use of the relations (5.32), (5.10) and Green’s 
identity we obtain 


out ôu 1 
Ong = Sos = I = T u;Ddz 
3 
= | | BOtdedy. (5.35) 
G 


Thus, the systems of functions By and Df are biorthogonal 
with respect to the domain G. It follows from (5.35) that 
the following relations are valid 


m m 
ik = >, A530 5% = ine Gi >) ayb;dody 


j=l G j=1 


= | | OfGFdwdy. (5.36) 
G 


Now, the relations (5.28) may be written in the form 


cy =i f yoPR(2)de (k =1,...,m). (5.37) 
F 


Hence, Problem D for the right-hand side of the form (5.24) 
has always a solution—moreover, a unique solution—if 
the constants ¢, are determined according to the for- 
mulae (5.28) or, which is equivalent, by (5.37) ¢ = 0). 
We now write the boundary condition (5.22) in the 

form i 
Re[P(z)] = yo(z)-+e(z) (on T), (5.38) 

where 

yoz) = y(z)— e(z) , (5.39) 


e(z) =0 on Io, ¢(2) = Ck =; f roroa (on I) (5.40) 


(k = 1,..., m). 
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The function y satisfies the conditions (5.23) and con- 
sequently there exists a function (2) holomorphic in G 
which satisfies the boundary condition 


Re[yo(z)] = yo (on T). (5.41) 
This relation implies that 
(2) = yo(2)—tyx(2)+e(z) (on T), (5.42) 
where y, is the imaginary part of the function yo. 
Thus, every function y of the class OI), 0<»<1, is 
representable in the form (5.42) whwre p(z) is a function 
holomorphic in G@ and satisfying the boundary condi- 
tion (5.41), and c(z) is a piecewise constant function given 
by the formula (5.40). 
5.4. On the basis of the last result we can now give 
a new proof of Theorem 4.5. We have seen above (§3.3) 


that the boundary condition of the homogeneous Prob- 
lem A can be written in the form 


Re[z-"e#@w(z)] =0 (on T). 


Making now use of the representation of w in the form (4.2) 
the last boundary condition may be written thus: 


Re[z-"e'@D(z)} =0 (on I), (5.43) 


where ® is a function holomorphic in @ and o;,(z) is a real 
function continuous in the Hélder sense on J. Let us 
now represent o, according to the formula (5.42), and 
assume that n <0. Then the boundary condition (5.43) 
takes the form 


Re[e*@@,(z)] =0, Dy =2z-remD(z), (5.44) 


where a is a piecewise constant function, a = 0 on Jy, 
a = a, = const. on [,(4 = 1, ..., Mm), and ®, is a function 
holomorphic in @ and continuous in G@+TJ. Besides, 
®,(0) = 0, since according to the assumption n < 0. But 
we have seen above (§5.1) that under these conditions 
the boundary value problem (5.44) has no non-trivial 
solutions; this completes the proof of Theorem 4.5. 
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5.5. It is useful to introduce the following multi-valued 
analytic functions 


wh(2) = uf(z)+ivk(z), k=1,..,m, (5.45) 


where vj(z) are harmonic functions conjugate to uj(z). 
They are determined by the formulae 


zZ 
ə * 
ote) = f CUE dst or, (5.46) 
Zo 


where c are real constants and n is the normal to the 
integration line connecting a fixed point z with the 
variable point z of the domain G. These functions may 
be called the conjugate canonical harmonic functions of 
the domain. 

If, in the domain G, the point z describes a closed 
curve homological to the boundary contour J; (j = 
= 1, ..., m), according to (5.46) and (5.32) w% acquires an 
increment 76,,. We shall find that these functions enable 
us to construct a function which conformally maps the 
domain under consideration onto one of the canonical 
(multiply-connected) domains. 

Let us consider the following bilinear form 


holz, E) = u (C) wi (2) +... + Uml) wal).  (5.46a) 


This function is analytic in z and when z describes, in the 
domain G, a closed curve homological to I; (j = 1, ..., m) 
it acquires an increment equal to iu,(¢). Let us now consider 
the analytic function 


5 h(e, t) = g (2, È) + iga(2, Č)— holz, 6), (5.47) 
where g,(z,¢) is a harmonic function conjugate to g(z, ¢) 
with respect to the point. z. If z describes, in the domain G, 
a closed curve homological to [,(k = 1, ..., m) then gx, 
as it was indicated above, acquires an increment equal to 
u,(¢). Therefore the function 


halz, 6) = h(z, 6)—In(z—2) 
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is a single-valued analytic function of z in the domain G. 
Hence, the function 


p(z, È) = abst) = (z—2) halt) (5.48) 


is single-valued and analytic in G. It vanishes for z = ¢ 
and satisfies the boundary conditions 


p = e80 for zel, 

p= PODRA for z eI, (k=1,...,m), 
where 
P.Z, E) = 2a[g,(z, C) — UG) of(2)—...— Umh) 0n(2)]- (5.50) 
By means of these relations it is readily observed that 
the function w = g(z, ¢) (¢ is a fixed point of the domain &) 
establishes a conformal mapping of the domain @ onto 
the canonical domain G, which is bounded by the unit 
circle I> with centre at the origin, and by concentric arcs 
of circles I, the radii of which are equal respectively to 
eTO (k= 1,..., m). It is also evident that the origin 
of coordinates w = 0 corresponds to the point z = ¢, [96]. 

It is also possible to obtain from the formula (5.49) 
a number of other conformal mappings of the domain G 
onto canonical domains of various types, [96]. 

5.6. It is of interest to consider especially the following 
non-homogeneous boundary value problem: 

Problem D’. It is requisite to find a function (z) holo- 
morphic in G, continuous in Q and satisfying the boundary 
condition 


(5.49) 


Re[e-*"@@(z)] = y(z) (on T), (5.51) 


where a(z) is a piecewise constant function, a = 0 on I), 
a = a, = const. on I,(k = 1, ..., Mm), and we assume that 
the condition (5.4) is satisfied. For instance, the following 
problem leads to Problem D’: 

It is required to find in G a solution w, we C(G), of 
the equation 


a,w+A(z)w=F(z) (A, Fe L(G), p>2), (5.52) 
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satisfying the boundary condition 
Re[w(z)] = y(z) (on T). (5.53) 


In fact, the general solution of the equation (5.52) can 
be represented in the form (see Ch. ITI, §4.4) 





w(z) = wlz) + B(z)er , (5.54) 
where 
i (¢) ai 
A) (= AO dean (5.55) 
see =i a e D ee) aedy . (5.56) 


Let w and œw, be the real and imaginary parts of w(t). 
Inserting the expression (5.54) into (5.53) we obtain 


Re[O(zjem@] = y, yı = yem—e-™Re(wo). (5.57) 


Since œe 04B), v =P=, this function may be re- 
presented according to the formula (5.42) in the form 
w(2) = p(z)—to,(z)—na(z) (on I’), (5.58) 


where p(z) is a function holomorphic in G, w, is its imagi- 
nary part and a(z) is a piecewise constant function on I’ 
which, according to the formula (5.40), is uniquely expres- 
sible by w,, namely 


a=0 on I, a= == f wo, Pk(2)dz on Ty, (5.59) 
r 


(k =1,...,m). 


Bearing in mind that œw, = Im[w(z)] and Re[@x(z)z’] = 0 
(on I’) we have 


ak -zm | co(2) Pile) del = 1m JJ ĉo Dyle) da dy 
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or, taking into account that @;0 = —A(z) we obtain 
2 
ak = zm ff A(t) Dilt)dédy (k=0,..., m). (5.60) 
G 


Substituting now (5.58) into (5.57) we have 


Re[e**D,(2)] = ya , (5.61) 
where 
Dalz) = POD(z), Pa = CP, . (5.62) 
If a(z) = Ny on I, where Ny are integers, then the bound- 
ary condition (5.61) reduces to the boundary condition 
(5.22) which was already considered in §5.3. It is of inter- 
est to notice that this case occurs in problems of infini- 
tesimal bending of surfaces of the second order, of posi- 
tive curvature. We shall see in Ch. V (§3.5, §4, §6.6) that 
in this case the fundamental equations of the problem 
are reduced to the form (5.52) where 


A(z) =—@InVayK, F=0. (5.63) 


Here K is the principal curvature of the surface and a 
is the determinant of the first fundamental quadratic 
form with respect to the isometric—conjugate coordinate 
system (Ch. II, §6.3). Hence, in view of the formulae 
(5.60), (5.34) 


2 ‘alnVaVK ., 


A 2 1 T ak 
= -Im z) In Vay f(z) dz 


ek FOU a O 


We now return to the general case, when the condition 
(5.4) is satisfied. Then, according to Theorem 4.2, the 
problem (5.51) has a solution if and only if the following 
relations hold: 


fyple)de=0 (k=1,..., m—1). (5.64) 
L 
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where ,, ..., Ym- 18 the complete system of solutions of 
the adjoint homogeneous problem (5.7). We have already 
seen that this problem has m—1 solutions. It is important 
to note that Problem D’ has a unique solution, since 
we found in §5.1 that the corresponding homogeneous 
problem has no solution. 

In particular, for m = 1 the conditions (5.64) are absent 
Hence, Problem D’ in the case of a double-connected 
domain is always soluble. This is a significant result which 
does not occur in the case of Problem D. 

Thus, in the case of a double-connected domain “the prob- 
lem of the determination of a solution of the equation (5.52), 
according to the boundary condition of the form (5.53), 
has always a solution and the solution is unique if the 
coefficient A satisfies the condition 


Im f l ACDNC dEn AZN (N—an integer). (5.65) 
G 


We observe that the equation (5.52) is the complex form 
of the elliptic system 


ôu ov ôu av 
a g ea yo om PEAS 


5.7. We now consider the general homogeneous boun- 
dary value problem of Riemann-Hilbert, in the class of 
analytic functions 


Re[A(z)@(z)] =0 (on T). (5.66) 


In view of the formulae (3.6) and (3.7) this boundary 
condition may be written in the form 


Re[2,(z2)e-r pz) =0 (on T), (5.67) 
where 


o(2) = arg A(z)— arg Q,(2) +). Nparg (2— ex) , | 
k=1 


E (5.68) 
De) = Dle) | | e—a". 


k=1 
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Representing now the function o(z) according to the rela- 
tion (5.42) in the form 
a(z) = q(2)—t0,(z) + a(z) , 


where g(z) is a function holomorphic in Œ and a(z) 
a piecewise constant function of the form 


a=0 on Ip, a=a =4 f o(z)Pk(z)dz on Iw, (5.69) 
r 


(k =1,..., m) 
the boundary condition (5.66) takes the form 


Re[Q,(z)e-™@,(z)]=0 (on T), (5.70) 
where 
D(z) = e~2@G,(z) . 


The piecewise constant function a(z) depends not only 
on the function A(z) but also on the choice of the points 
Q,...,4n of the domain G. Considering these points for 
the time being as variable we have (in view of (5.69) 
and (5.68)) 


Oa, as 1 Sleat —_ * 
ork Fg, Pile)de = = | EO ae =F 04a), 


or according to (5.34) 
ol a (j=1,..., n). (5.71) 


The last result indicates that uz and $a; are conjugate 
harmonic functions with respect to every point a;. Conse- 
quently, 


n 
as =a +2 > vlaj) (k=1,..,m), (5.72) 

j=1 
where v% is the harmonic function conjugate to u% and a; 
are fixed real constants. Therefore when the points a; 
describe a closed curve situated in the domain G, in 
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view of the relations (5.72) a, acquires an increment equal 
to an even number or to zero. Hence e is a single- 
valued function of the points ai, ..., an. 

By a similar device it can be proved that the con- 
stants a, are independent of the choice of the points 


Zi; «+5 2m lying outside G and appearing in the expression 

(5.68). 
If a, =... = an = a the relations (5.72) take the form 
arla) = ay+2nvj(a) (k= 4,...,m). (5.73) 


We can now indicate conditions under which the bound- 
ary value problem (5.66) is reduced to the simpler form 


Re[Qn(z) ®,(z)] = 0. (5.74) 


It is evident that this fact takes place if and only if a(z) 
is an integer on every contour Ip(k =1,..., m). In order 
that this result holds it is necessary and sufficient that 
there exist such points a,,...,@, in the domain G for 
which the following relations are valid: 


n 
ap+2 > oa) =Ne (k=1,.., m), (5.75) 
j=1 
where N, are integers. Since the numbers as, depend on 
the arbitrarily chosen function A, for the given points a; 
a function A(z) can always be indicated such that the 
relations (5.75) hold. 
In particular, if there exists a fixed point æ of the 
domain Œ such that 


a, +2nv,(a)= N, (k=1,..,m), (5.76) 


then the boundary condition (5.66) reduces to the equiva- 
lent form 


Re[(z—a) "O(z)]=0 (on T). (5.77) 


5.8. We shall now give one more simple example show- 
ing that Problem A can have n+1 linearly independent 
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solutions if 0 <n < m—1, [141]. Below, in §6 we shall 
find that this number is the maximum number. Let us 
assume that there exists a function ¢ = y(z) which maps 
conformally the domain G onto the ¢-plane with cuts 
aobo, 440,, ...5 Imbm along the real axis, and mapping the 
point z = a onto the point ¢ = oo. In other words, near 
the point a the function y(z) has the expansion 


1 
z—a 





y(z) = (bo +bi(e—a)+...), by #0. (5.78) 


Besides, on the contours J’; the function »(z) takes real 
values, since according to the assumption these contours 
are mapped onto the segments of the real axis. Therefore 
p(z) satisfies the boundary condition 


Rel[iy(z)] =90 (on T). (5.79) 


It should also be borne in mind that y(z) is continuous 
in the closed domain G. 

It is readily seen that under these assumptions the 
functions 

i(z—a)", t(z—a)y(z), 
i(z—a)"y?(z), 0, o(2— amyn) 

are linearly independent solutions of the problem (5.77). 
Let us denote this problem by A,(@) and the number of 
its solutions by ln. Evidently, ln >n+1. Let us now 
observe that if Ø, is a solution of the problem A,(a), 
then (2—a)®, is a solution of the problem Aji,(a). But 
the problem An,,(@) has also a solution given by the 
function i%(2—a)™1y"+1(z) which does not vanish at the 
point z= a, and consequently cannot be represented in 
the form (¢—a)@®,. Hence, In<Iny,. Since  =1 and 
ln = m-+1 (the last result follows from Theorem 4.10) 
we have 


IKNI Sln< lny Ssm+i (n=0,1,...,m—1). 
This at once implies that 
m=n+t1, 0<n<m-l1.: (5.81) 


(5.80) 
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Accordingly, the number of solutions of the adjoint homo- 
geneous problem Aj,(a) the boundary condition of which 
has the form 


Re [ean Fat) =0 (on T), (5.82) 


is equal to 
ln = m-n. (5.83) 


5.9. We now consider the boundary value problem of 
the form (5.77), for the case of an arbitrary (multiply- 
connected) domain G. The solution of this problem may 
be sought in the form 


D(z) = —Cn—Cn_;(2@—@)—...—¢,(2— a)? + 
+(z—a)"@l(z), (5.84) 
where ¢,,...,¢n are unknown complex constants and ®, 


is a new unknown holomorphic function. Then for ® we 
have the boundary condition 


Re[®,(2)] = Re Y o(e—a)-*. (5.85) 
k=1 


According to the relations (5.23) the condition of solu- 
bility of this problem has the form 





n 
1 Diz) Br = 
Re oy Chai G eae = aa? 1 “ii (a) =0 
k=1 r 
Gj=1,...; ee A 


Thus, we have the following system of equations: 


Dja) +E Ba) +... + oO" (a) +D (a) = 0 
(Gj =1,...,m), (5.86) 
where 
t ck 
= (k—1)! 
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We have seen before (§5.3) that the functions ®,({z) depend 
only on the domain. Therefore, the matrices of the coef- 
ficients of the system (5.86) depend only on the domain G 
and on the choice of the point a. Consequently, the rank r 
of this matrix depends on the domain G and on the point a, 
i.e.r = r(a, @). 

Since we assume that 2n <m we have evidently 


o<r<2n. (5.87) 


The boundary value problem (5.85) has 2n—r-+1 linearly 
independent solutions. Consequently, in view of the for- 
mula (5.84), the number of solutions of the boundary 
value problem (5.77) is given by the formula 


l= 2n—r+1. (5.872) 


Let v be a number satisfying the inequality (5.87). 
We shall denote by M,(a, Œ) the set of points ae @ for 
which the rank of the matrix of the coefficients of the 
system (5.86) is equal to ». 

We found in the previous subsection that there exist do- 
mains G for which M,(a, G) is non-empty. Now we shall 
prove that for every domain @Mon(a, G)(2n < m) is an 
open set everywhere dense in G. 

Let us first prove the following lemma: 

LEMMA 1. Let f,(2),..., fn(z) be functions holomorphic 
in G. Let An(z) be a determinant of the n-th degree the k-th 
row of which has the elements 








fr, Ír, Ík, frs oft) A) (5.88) 
if n is an even number, and 
n—8) ~ [n—8) n—1 
fr, Ír, watt 5 } { 5 A i (5.89) 


if n is odd. In order that the system of functions fi; ..., fn 
holomorphic in the domain G be linearly independent 
over the field of real numbers it is necessary and sufficient 


20 
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that there exists at least one point z, of the domain G, such 
that 
An(%) #0. (5.90) 


Proor. The sufficiency can be proved very simply. 
If f,,..., fn are linearly independent, then 


filz) +... + Cnfa(z) = 9, (5.91) 
where ¢,,...,¢€n are some real constants, and e¢{--...+ 
+¢, > 0. Differentiating successively eee | times the 


relation (5.91) and taking into consideration the complex 
conjugate relations we obtain a linear homogeneous 
system of equations for ¢,,...,¢n, its determinant being 
A,(z), and if An(z) # 0 at at least one point, then obviously 
all c; vanish. Thus the sufficiency of the condition (5.90) 
is proved. 

Proceding to the proof of the necessity of this condi- 
tion we first examine the case n = 2. If 


A(z) = heie hle) = (in G), 
the system of equations 
Gfi(z)+efl2) =0, efile) + cafa) = 0 
has a non-trivial real solution ¢,,¢, and in the vicinity 
of points at which j,(z) 40 c, obviously cannot vanish 
identically. Therefore, we have 
c 
af(2)+f(z)=0, a=7. (5.92) 
2 
Differentiating both sides of the above relation with 
respect to Z we obtain 


azf,(2) = 0, i.e. az; = 0. 


Since a is a real quantity it follows that a = const. Conse- 
quently, in view of (5.92) the functions f, and f, are linearly 
independent, which contradicts our assumption. 

In order to prove the lemma for an arbitrary n it is 
sufficient to show that if the lemma holds for k functions 
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fis- frk <n, then it also holds for &+1 functions 

fis «+> Jes fei. Let us assume that this is not the case, 

ie. there exists a neighbourhod G, of the point z in which 
A(z) #0, GAnyi(2)=0 (in G). 


Let us first assume that k is even. Then, according to the 
last relation the system of equations 


k+1 k+l 
S ef Pe) =0, 2 ef(2) = 0 (5.93) 
: k—2 
(i =1,..., = ’ 
k+1 
D ufe = 0 (5.94) 


i=1 
has a non-trivial solution C1, ..., Cx, Ck+1; and ¢,41, cannot 
vanish anywhere in Ga. The last fact follows immediately 
from the condition A,(z) Æ 0 in Gy. 
Dividing all relations (5.93) and (5.94) by ¢,41; we 
obtain 


k k 
D afP(e) = aeh D afPe = -Ëa (8.95) 
i=1 k=1 


: k—2 
p> =0, 1, wong 7) 





k 
ĉi 
5 PRET (2) + fez) =0, a= a (5.96) 
2 kA 


Since 4,(z) 4 0 the system (5.95) has a unique non-trivial 
real solution a,,..., a, satisfying the relation (5.96). Dif- 
ferentaiting the relations (5.95) with respect to Z and 
taking into account the same relations and also (5.96), 
we obtain 


k k 
l 2a Gy 0a; 
De =0, SEM @ =0 


t=1 i=l 


; k—2 
E 


20* 
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But the determinant of this system is equal to A(z) 
which according to the asumption does not vanish in G. 
Hence, 


0a; ; ; 

= =0, ie. a= const. (¢=1,...,%). 
This means in view of the relation (5.95) that the func- 
tions fi, fo, ---> fey fr+1 are linearly independent, which 


contradicts the assumption of the lemma. It is easy to 
carry out a similar proof for an odd k. Thus, the lemma 
will be proved in the most general case. 

Let us now return to the boundary value Problem A,(a): 


Re[(z—a)*@(z)] = 0 (on T) (5.77) 


and let us assume that the point a is so chosen that the 
determinant Ajn(a) of the system of functions @,(z), ..., 
®,,(z) does not vanish. Such being the case, the system 
(5.86) has evidently only the trivial solution c, = 0,..., 
Cn = 0(2n < m). Consequently, the problem (5.85) has 
a unique solution ® = ic (c is a real constant) and ac- 
cording to the formula (5.84) the boundary value prob- 
lem (5.77) has the unique solution 

Ð = ic(z—a)". 


Thus, in the case under consideration the problem Anla) 
has the minimum number of solutions, i.e. J =1 and 
(5.87a) implies that r = 2n. The set of points a for which 
this takes place is open and everywhere dense in G. Hence, 
the Problem A,(a) may have more than one solution only 
in exceptional cases—when the point a and perhaps the 
domain G are chosen in a special way. These cases are 
possible; it follows from the example of the previous 
subsection. 

5.10. We now consider the boundary condition (5.74) 
which can be written in the following form (Problem 
A (ai; -5 &n)): 


n 


Re Ea =0, Q(z) = II e—a, (8.97) 


k=1 
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where © is the unknown function, holomorphic in G. 
This function is representable in the form (we assume 
that a; Æ a, for i ~ k) 


n 


(z) ee Ch 
ao “oD +@,(z) . (5.98) 








2— ük 


Then we have the following boundary condition for ®,: 


n 


Re[@,(z)] = Re > 


k=1 


Ck 
Z— Ay 





(5.99) 


According to the relations (5.23) the condition of solubility 
of this problems has the form 


n 
Re D erba) =0 (j =1,..,m). (5.100) 
k=1 
Let r be the rank of the matrix of the coefficients of this 
system. It is evident that this rank depends only on the 
choice of the points a, ..., @ and the domain G, i.e. r = 
= 1P(Q,..-,n, G), and 


O <r(a, ...) On, C) < An. (5.101) 


The number of solutions of the homogeneous problem 
(5.97) is evidently equal to 2n+1—r. Let us denote by 
M,(a,, ..., Qn, G) the set of points a, ..., a, of the do- 
main G for which the condition (5.101) is satisfied. It 
is now important to find out whether there exists for 
every fixed 7,0 <r < 2n, a domain G for which the set 
M,a, ..-, an, G) is non-empty. We shall later find that 
Mnl, .--) Qn, G) is non-empty for any domain G. More- 
over, this set is open and everywhere dense in G. 
We shall now prove the following lemma: 


LEMMA 2. Let f,(2),..., fn(z) be functions holomorphic 


in G. Let Anli, ..-52n,)) N = |, be a determinant 
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whose kth row has the elements 


felh, fila), s.. rln’), frn’) , 
if n is an even number and 
Pa), Pea) ees Pelna), faleni), falen); 


if n is odd. The functions f,, ..., fn are linearly independent 
over the field of real numbers if and only if there exists 
at least one system of points Zi, ..., 2n , of the domain G 
for which 

Anli, 005 Sn’) HO. (5.102) 


PROOF. The sufficiency of this condition can be proved 
exactly as for the condition (5.90), we shall therefore 
omit the reasoning. The necessity of the condition (5.102) 
for n = 2 is obvious, since in this case the lemmas 1 and 2 
are identical. Consequently, in order to prove the lemma 
for an arbitrary n > 2 it is sufficient to show that if the 
lemma holds for the functions fı, ..., fx it is also valid for 
the functions fi, ..., fr, frri(k < n— 1). Let us assume that 
this is not the case, i.e. that there exists a system of 
points 2,..., Zk, for which 


k+1 
Als w) #0, k= at, (5.103) 


while for any point z we have the relation 


Anestl@zy +++) Zi’y 2) =O. 


In view of the last relation the system of equations 


k+1 k+1 ine 

Dede) =0, Dokile)=0 (FIs sk), 

= = (5.104) 
k+1 


2 cifi(z;) = 0 
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has a non-trivial solution ¢, ..., Ck, Cx4i, and it is readily 
observed that ¢;,., vanishes nowhere in the domain G. 
Hence, dividing all relations (5.104) by ¢,41 we obtain 





k k 
2 aifilzi) = — fr+(2;), 2 aifi = — frl) (5.105) 
(j = 1, sony k’) ’ 
: Ci 6 
2 ufi) + fre) =0, a= ags (5106) 


In view of (5.103) the system (5.105) has a unique solu- 
tion a,,..., ag, a; being real and depending only on 
21- Zw; they are independent of z and satisfy the re- 
lation (5.106) for an arbitrary value of z. Thus, f,, ..., 
Ír, fr+ı are linearly independent, which contradicts our 
assumption. 

Obviously, the set of points for which the condition 
(5.102) is satisfied is everywhere dense and open in the 
set of all possible systems (2,, ..., Zn), zie @, i.e. in the 
product GxG@x...xG@. In other words, there does not 

` 
exist an open subset Gx@x...x@ all points of which 
satisfy the condition 


Anli .--5 &n’) =O. 


Let us now return to the problem (5.97) and let us 
assume that the points a,,...,a@, are so chosen that the 
determinant An(a,...,@) for the functions D,, ..., Dyn, 
does not vanish. Since according to the assumption, 
2n—1<m the functions ®,,...,®n_, are linearly inde- 
pendent; this result is possible in view of Lemma 2. 
Such being the case, the system of equations (5.100) has 
only the trivial solution 6, =... = Cn =0 and, conse- 
quently, the problem (5.97) has only solutions of the 
form 


® = 1cQ,(z) (c—real constant) . 
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Thus, in the case under consideration Problem A(qa,, ..., 
an) has the minimum number of solutions, ie. l= 1 
and, consequently, r = 2n. Moreover, it is evident that 
the set Mon(a,, ...,4n,G@) for which this result holds is 
open and everywhere dense in @x@x...xG@. This fact 
proves that the homogeneous boundary value problem 
(10.97) can have more than one solution only in special 
cases, namely when the system of points a, ...,@, and 
perhaps the domain G are chosen in a special way. It is 
evident, however, that such cases are possible. * 


§6. On the conditions of correctness of Problem A 


6.1. It is usually said that a boundary value problem 
is correct with respect to a group of parameters entering 
the statement of the problem if its solution always exists, 
is unique and varies continuously as the parameters are 
continuously varied. It should be observed that the term 
“parameter” is used in a very wide sense. A parameter 
can be a quantity of any nature on which the solution 
of the problem depends (e.g. constant parameters, coef- 
ficients and right-hand sides of the equation and the 
boundary condition, the boundary of the domain, etc.). 
Moreover, the continuous change and continuous de- 
pendence can be understood in many ways. It can be 
considered in the sense of the ordinary Euclidean metric 
or the metric of the space C; in other cases—in the sense 
of metrics of various Banach spaces ør in the sense of 
convergence in various topological spaces. 

In particular, for Problem A it is sensible to investigate 
problems of correctness both with respect to the coef- 
ficients and the right-hand sides of the equation and the 
boundary condition, and with respect to some continuous 
(small) deformations of the boundary J" of the domain G. 


* During the preparation of this paragraph B. Bojarski became 
interested in these problems and obtained a number of further 
results on the topic, [llg]; they are presented in an Appendix to 
the present Chapter. 
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In this section we shall consider some criteria of cor- 
rectness of Problem A with respect to the right-hand 
sides of the equation and the boundary condition. We shall 
return to the problem of correctness of Problem A with 
respect to other data in §7.4, Ch. V, §10.5, and in the 
Appendix to Ch. IV. 

In the following subsection of this section we shall 
indicate conditions the addition of which to the boundary 
value problem 

C(w) =3,w+Aw+Bo=F(z) (inG), (6.1) 


Re[A(z)w(z)] = y(z) (on T) (6.2) 
ensures the existence and uniqueness of the solution of 
the modified problem, and the continuous dependence 
on the data of the problem. 


6.2. It is evident that Problem A can be correct with 
respect to the functions F and y only if the homogeneous 
Problem A has no solution and the non-homogeneous 
Problem A is always soluble. The last fact occurs only 
if the adjoint Problem A’ has no non-trivial solutions). 
In this case, however, according to Theorem 4.3 Pro- 
blem A has the unique solution w which is representable 
by the formula 


w(z) = | M(z, ¢)y(2)ds + 
T 


+ SS Me, F(2)+Mile, )FOQ)dédn, (6.3) 
G 


where M, M, and M, are functions uniquely determined 
by means of the coefficients of the equation (6.1) and the 
boundary condition (6.2), but are entirely independent 
of the right-hand sides F and y. The right-hand side of 
the relation (6.3) is a linear operator associating with 
every pair of functions F and y(F e L,(@), p > 2, ye OD), 
0 <»< 1) a solution of Problem A belonging to the class 


CAG+T), 6 = min(», 2— 


tion 1=l’=0 is satisfied Problem A is correct with 





|. Consequently, if the condi- 
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respect to the functions F and y in the classes [,(@), 
p> 2, and OAI), 0 <v < 1, respectively. 
It follows from (4.24) that in this case we have 


m=2n+1, (6.4) 


i.e. Problem A may be correct with respect to y and F 
only for domains of an even connectedness (m = 1, 3,...). 
The last condition was first indicated to me by Bojarski, 
[lla, a’]. 

Theorems 4.10 and 4.12 imply that Problem A is 
certainly incorrect if n < 0 or n > m—1. In the first case 
(n < 0) Problem A ts not always soluble but when a solu- 
tion exists, it is unique. In the second case (n > m-—1) 
Problem A is always soluble but the solution is not unique. 
Thus, in general, Problem A is not correctly formulated. 
It is therefore important to examine the necessary modi- 
fications of the statement of Problem A which would 
ensure the existence and uniqueness of the solution and 
in a certain sense the continuous dependence of the solu- 
tion on the data of the problem. These problems are of 
a great interest, since many problems of geometry and 
mechanics reduce to Problem A (see Ch. V and VI). 

The modifications of the formulation of Problem A in 
the sense indicated above can be carried out in various 
ways. For instance, for »>m—1, by adding to the 
boundary condition (6.2) the relations 

(w) = & (j=1,...,k), (6.5) 

where l; are some homogeneous additive functionals in w 

and ¢; are constants, it may be shown that the modified 

problem is soluble and the solution is unique. It is, for 

instance, sufficient to take functionals which satisfy the 
conditions 

(wi) = dj (ôu = 1, 0; = 9,7 At), (6.6) 





where w(i = 1, 2, ..., 2n +1— m) is the complete system 
of solutions of the homogeneous Problem Å. Such func- 
tionals, however, are inconvenient in parctice because 
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their structure depends on the solutions of the homo- 
geneous problem. Of a greater interest from the practical 
point of view are functionals l; which are entirely inde- 
pendent of the data of the problem and hence of the 
solutions of the corresponding homogeneous problem. 
Such functionals in the case of simply-connected domains 
were indicated by Joachim Nitsche [64a] and in the case 
of multiply-connected domains by Schmidt, [97a]. The 
conditions given by Nitsche, however, are of a very special 
nature and are hardly subject to a geometric or mecha- 
nical interpretation. 

Below we shall indicate some other ways of modifying 
the formulation of Problem A, which suit the geome- 
tric and mechanical nature of the problem better. 


6.3. We shall prove in this subsection that we may take 
for the additional conditions (6.5) relations specifying the 
values of the unknown solution on a certain finite set of 
points of the domain and its boundary. 

Let %,..., 2% and 2],..., 2%. be arbitrarily fixed points 
of the domain G and its boundary J’, respectively, while 
the following conditions are satisfied. (1) the numbers k 
and k’ satisfy the relation 


2k+k' =2n+1—m (n>m-—1); (6.7) 


(2) there are m curves, e.g. J'IT,,..., 2m, among (m+1) 
boundary curves Iy,J/,,...,J%m, on every of which an 
odd number of fixed points z; are situated. 

The system of fixed points of the domain G and its 
boundary J" satisfying these conditions will be called the 
normally distributed (k,k',G-+TI) set. In the choice of 
k and k’ the following extreme cases are possible: (1) k = 
= 0,k’ = 2n+1—m and (2) k= n—m,k’ = m+1. Con- 
sequently, 0<k<n—m,m+1<k’ <2n4+1—m. 

Let us now specify on this set the values of the unknown 
solution of Problem A: 

w (25) = a; +ib; (j =1,...,k), 


: . i (6.8) 
w(z;) = lyi tic) (j =1,...,k’), 


| 
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where aj, b; and c; are arbitrarily specified real constants, 
Ay = A(2;) and y; = y(2;). The relations (6.8) concerning 
the boundary points z; are of course in accordance with 
the boundary condition of Problem A: 


Re[Aw(z;)]=y; (j=1,..., k’). 


We shall now prove that Problem A with the additional 
conditions (6.8) has always a unique solution. 

According to Theorem 4.12 the general solution of the 
problem (when m < n+1) has the form 


2n+1—m 


w(z) = wlz) + > diwe), (6.9) 
j=1 


where w, is a particular solution of the non-homogeneous 
Problem A, d; are real arbitrary constants, w;is the complete 
system of solutions of the homogeneous Problem A. If 
this solution is subjected to the additional conditions (6.8) 
we obtain the following linear system of equations for 
the determination of the constants d; 


2n+1—m 
2 wile) = aj + 1b; — Wo(2) (j=1,...,k), 
oe (6.10) 


2n+1—m 


D diwd) = Alyy + ig) wl) (J =1, +, k’). 


j=1 


We prove that this system has a solution for an arbitrary 
right-hand side. Let d; be a non-trivial solution of the 
corresponding homogeneous system. Then the function 


2n+1-—m 


wale) =D) dwile) (6.11) 


i=1 


is a solution of the homogeneous Problem A and, more- 
over, it satisfies the homogeneous point conditions 


W,(23) = 0 (j=1,...,%), 


i (6.12) 
Walz) =0 G =1,;..; k’). 
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This means that the interior points z,,...,2, and the 
boundary points 21, ..., Z% are zeros of w,(z). According 
to the assumption, there are on every of m boundary 
contours I,,...,/%m odd numbers of points of the set 
21) «+52. Now, according to Theorem 4.7 on every 
boundary contour there may be situated only an even 
number of zeros of the solution of the homogeneous Prob- 
lem A. Therefore, on every one of these contours there 
will be at least one more zero of the function w,(z). Conse- 
quently, w,(z) has at least Nr = k'+m boundary and 
Na = k interior zeros. But these numbers in view of (6.7) 
satisfy the relation 


2NetNr=2n+1, 


which contradicts Theorem 4.7. It follows that w,(z) = 0 
and, consequently, d;=0 (j=1,...,2n+1—m). Thus, 
the system (6.10) has a solution for an arbitrary right- 
hand side. We have therefore proved 

THEOREM 4.13. If on a normally distributed (k, k’, G+ 
+T) point set the conditions of the form (6.8) are given, 
then for n> m—1 Problem A has always a solution satis- 
fying these conditions, this solution is uniquely determined 
and depends continously on F and y. It also depends 
continuously on the points z; and z; and is a linear function 
of the constants a;, b,j = 1, ..., k) and cj =1,..., k’). 

In subsequent chapters the geometric and mechanical 
nature of the conditions (6.8) will be elucidated. 

6.4. We now consider the case n <m—1. Then Prob- 
lem A in general has not always a solution in the class 
of continuous functions. Therefore, the following natural 
question arises: in these cases can the existence and uni- 
queness of the solution of Problem A be ensured by an 
extension of the class of the unknown solution? We shall 
prove below that this can be done if the solution of the 
problem is sought in the class of functions possessing 
a number of prescribed poles inside the domain G. In 
Chapters V and VI the mechanical and geometrical 
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interpretation of such a formulation of the problem will 
be shown. 

Let 21, ..., 2 be some fixed points inside the domain G, 
where k = m—n. We shall seek the solution of Problem A 
in the class of functions of the form 


k 
wlz)=Q(z)@(e), Qe) = [| e—z), (6.13) 


j=1 
where #(z) is a function continuous in @+J/, which is 
a solution of the following boundary value problem 


00+AB+BH=F (in G), 
= (6.14) 
Re[A (2)#@(z)] =y (on T), 
where 
zort. FO gaoa 
BSB F O(2)’ A= Xz) Q(z). 


The index of this boundary value problem is given by 
m=nt+k=m. 
Completing the problem (6.14) by the point conditions 
Twt =G) = yj tics G =0,1,..., m), 


where z; is an arbitrarily fixed point on Ij(j = 0,1, ..., m) 
and ¢; are arbitrary real constants, we arrive at a problem 
which in view of Theorem 4.13 is always soluble and has 
a unique solution representable by the formula 


W(z) = Wale) + 2 ciil?) , 


where Ù, is the solution of the above indicated problem 
corresponding to the case c; = O(i = 0, 1, ..., m) and W; 


are solutions of the homogeneous problem (F = 0, y = 0) 
satisfying the relations 


Wile) = Oi (i,j =0,1,..., m). (6.15) 
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Hence, in view of the formula (6.13) we infer that the 
following theorem is valid: 

THEOREM 4.14. If n<m Problem A has a unique 
solution of the form (6.13) satisfying the following additional 
conditions 


wli) = yiti (f =0,1,...,m), (6.16) 


where z; is an arbitrarily fixed point of the contour T; and 
Coy C1; -3 Cm are arbitrarily fixed real constants. 

We can now formulate the necessary and. sufficient 
conditions of the solubility of Problem A in the class 
of regular functions. It is evident that these conditions 
consist in satisfying the relations 


m 

Dj ~ ° 
>) aile) =B) G =1,..,m—m). (6.17) 
i=0 


Thus, we have 2(m— n) real equations for the determi- 
nation of m+ 1 real constants. 

Let r be the rank of the matrix of the system (6.17), 
r<min(m+1, 2m—2n). Obviously, Problem A has l= 
= m-+1—r solutions and the non-homogeneous Problem A 
will be soluble if and only if the following relations are 
satisfied : 

mn 

Pa Xiywsl(z) =0 (i=1,..., V = 2m—2n—r), 

j=1 
where Xy are the minors of the matrix of the system (6.17). 
Evidently, these relations should be identical with the 
necessary and sufficient conditions (2.5) of the solubility 
of Problem A (§2.1). 

Since l = m+1—r, V = 2m—2n—r, we again obtain 
the formula 

I-V =2n+1—m, 


yielding the difference between the numbers of solutions 
of the adjoint homogeneous Problems A and A’ (84.4). 
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If n <0, in view of the inequality (4.17d) we obtain 
at once that the homogeneous Problem A has no solution 
possessing poles inside Œ if the number of the latter is 
smaller that —n. Accordingly, for n < 0 l = m+1—r=0, 
i.e. the rank of the matrix of the system (6.17) is m+ 1. 
It is therefore easy to prove 


THEOREM 4.15. If n< 0, Problem A is always soluble 
in the class of functions having inside G arbitrarily spe- 
cified poles the number of which is given by the relation 


p =4(m—2n—1) if m is odd, 


p =4(m—2n) if m even. 


Moreover, if m is an odd number the solution of the 
problem is uniquely determined, and if m is an even number 
the set of solutions of the problem contains linearly one 
arbitrary real constant. 

In the case of a simply-connected domain this theorem 
was obtained in a somewhat different way by Schmidt, 
[97b]. 

The last results reveal to a certain extent the degree 
of incorrectness of Problem A. Adding to the conditions 
of Problem A some new conditions restricting in a certain 
way the class of the unknown solutions of the equation, 
or, conversely, extending this class by taking into account 
solutions having poles, or, finally, according to a definite 
rule restricting and at the same time extending the class 
of solutions, we arrive at a modified statement of the 
problem, which is already correct. In particular, for 
n> m—1 we have to narrow in a certain way (e.g. by 
adding point conditions of the form (6.8)) the class of 
continuous solutions, in order to ensure the correctness 
of Problem A. Therefore, in this case (n > m—1) Prob- 
lem A will be called the quasi-correct problem. 

In other cases, when—on the contrary—we have to 
extend the class of solutions by taking into account 
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functions possessing poles we shall say that Problem A 
is pseudo-correct. 

We finally observe that in the case of pseudo-correct 
problems we can obtain a correct formulation in the 
class of continuous solutions by an incomplete specification 
of the right-hand sides of the equation and the boundary 
condition. In the class of analytic functions, such a modi- 
fied formulation of the Dirichlet problem was investigated 
by Muskhelishvili, [60a] (Ch. ITI, §1). For Problem A 
a similar investigation was carried out by Nitsche, [64a], 
in the case of a simply-connected domain. 

6.5. We now consider separately the case 0< n < m—1. 
If r< m-+1 Problem A has a continuous solution which 
has at least one zero on each of m—r distinct boundary 
contours. In fact, with no loss of generality we may 
assume that the principal minor of the order r of the 
matrix of the system (6.17) does not vanish. Thefi the 
solution of the corresponding homogeneous system has 
the form 


Ci = Ager t+... + AimCm (i = 0,...,r— 1). 


Accordingly, the homogeneous Problem Å has continuous 
solutions of the form 


w(2) =Q (2) X ee), 
where zi 


Dile) = Ble) + X AyBle) (G =r, "+1, M). 
i=0 


But in view of (6.15) w;(z2;) = 0 if i >r and i Æ ĵ. Thus, 
the homogeneous Problem Å has a continuous solution 
w = Q(z) which has m—r zeros 241, ...,2m situated, 
according to the assumption, on distinct contours con- 
stituting the boundary. Consequently, according to Theo- 
rem 4.7 the solution has at least 2(m—r) zeros on I, 
and by virtue of (4.19) we have the inequality 


r>m—nNn, 
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yielding the lower bound for r. We therefore have the 
inequality 
l=m4+1—-r<n+l, 


yielding the upper bound for the number of solutions 
of the homogeneous Problem A; we have seen already 
($5.8) that this upper bound is really achieved. 

It has thus been established that for O <n < m—1 the 
number of solutions of the homogeneous Problem A satisfies 
the inequality 


0<l<n-+l1, (6.18) 


which was already indicated above (§4.5). This inequality 
is rigorous in the sense that the extreme values of l, l = 0 
and 1 = n+1, are possible. But the considerations of the 
previous section proved that the cases 1=0 take 
place most often if »<4m. The remaining cases are 
encountered only if the boundary condition is chosen 
in a special way (i.e. the functions å), as well as the coef- 
ficients of the equation €(w) = 0, and the domain. 

We have indicated in §5 examples corresponding to 
the cases 1= 0,1 and +1. It is of interest to indicate 
examples corresponding to the other cases—1l < l< n+l. 

In order to become acquainted with other results 
concerning the special cases 0 < n <m—1 of Problem A 
the reader is referred to the Appendix to Chapter 4, 
where incidentally the proof of the inequality (6.18) is 
given, first announced in the paper [11f]. 


§7. Solution of Problem A by means of two-dimensional 
integral equations. Application of the generalized principle 
of symmetry. Generalized Schwarz integral 


7.1. In this section we shall derive new integral 
equations of Fredholm type which will enable us to solve 
Problem A without reference to the formulae giving 
general representations of the solutions by means of 
contour integrals. As distinct from the previous consi- 
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derations, we shall deal here with equations containing 
integrals over the domain ([14a], §8.9). 

We shall restrict ourselves to the case of a simply- 
connected domain, the remaining assumptions concerning 
the data of the problem being preserved. Then, with no 
loss of generality we may consider the domain G to be 
the circle |z| < 1. Besides, we shall assume that the 
boundary condition of Problem A is reduced to the 
canonical form (§3) 


owt+Bo=F (in G), 


Be[z-*w(2)] = y(e) (or I), it) 


where n is an integer. It is obvious that the unknown 
solution of Problem A satisfies the integral equation 


Olle 8) agay = Dle) +ToF, (1.2) 


where ®(z) is a function analytic in G and 


__lppPr@agay 
tor =—=J f oe, (7.3) 








The integral equation (7.2) will be equivalent to Problem A 
if we succeed in finding such a representation of the 
analytic function ® that the solution of the equation (7.2) 
satisfies the boundary condition (7.1). 


7.2. We first consider the case n > 0 and represent the 
function Ø in the form 


a gee BË) (Cwlt) 
O(2) = 6 ae pose aed — 


ile F() - dean (7.4) 


where Ø, is a new unknown function, analytic in G. Sub- 
stituting the expression (7.4) in the right-hand side of 
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the relation (7.2) we obtain the following integral equation 
of Fredholm type for the unknown function w: 


w(z) + Pa( Bw) = Dilz) + PrF , (7.5) 


meee Face ne ) aan (7.6) 


Denoting by G’ the exterior of the circle |z| < 1 we can 
represent Paf in the form 


where 


Paf = Taf torte f, , (7.7) 
where 


s(a) 
eres 4 jain, WE =È. (7.8) 


In view of Theorems 1.24, 1.25 and 1.29 it follows from (7.7) 
that the operator _ 

Qnf = Pn(Bf) (7.9) 
is linear (over the field of real numbers), completely 
continuous in the spaces O(G) and L,(G@),q FE it 
maps O(G) onto Cp-2(@) and L,(@) (when q >22) onto 


p 


C,(@), where »=1-2(3 +3). t P <q <P, then 








q p—1 `? pan 
Qaf belongs to the class Lp(@) where 
= 1 
ne re ie arty 
p 4 2 


Here a is a sufficiently small fixed positive number. 
Moreover, there exists an integer m such that Qn f belongs 


toa 0,(@),0<p<1, if feL,(@),g>—2. 
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It is readily observed that for an arbitrary function f 
of the class L,(@),p>2, the following condition is 
satisfied 

Re[z-"Paf]=90 (on T). (7.10) 


Therefore, if the analytic function ®, satisfies the boundary 
condition 
Re[z-"@(z)J=y (on T), (7.11) 


then the solution of the integral equation (7.5) will be the 
solution of the Problem A under consideration. Con- 
versely, if w is the solution of Problem A, then a function Ø, 
analytic in G can be found, such that it satisfies the 
boundary condition (7.11) and w satisfies the integral 
equation (7.5). 

We have already seen above (§1) that the general 
solution of the problem (7.11) is given by the formula 


®,(2) = imi | 1 nitz ae Xor, (7.12) 


2ni 


where c, are complex constants satisfying the relations 


Con—k = — k (k=0,1, e N) , (7.13) 
i.e. 
= 
2 cet = == PA gk — g2n—k) + ifr (2k + 22n—-k) + iC” , 


k=0 


Co, a, and fry being arbitrary real constants. 
Thus, for n > 0 Problem A is reduced to the following 
equivalent integral equation of Fredholm type: 


t dt 
04 Quo = Pal +55 |y Fes tz a Sst (7.14) 


No matter what are the complex constants c, satisfying 
the conditions (7.13), the solution of the equation (7.14) 
is the solution of Problem A. 
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We shall now prove that the equation (7.14) has a so- 
lution for an arbitrary right-hand side belonging to 


DA(G+T), eae It was proved above that Qn is 


a completely continuous operator in any Lq for q > rear A 
Therefore, our assertion will be proved if we establish 
that the homogeneous equation w -+-Qnw = 0 has no non- 


trivial solution of the class Lq, q > T But by means 


of Theorem 1.29 it is readily found that solutions oť the 


class Ly (a >27) of this equation are continuous in 


@+I. Therefore, the problem is reduced to the proof 
of the fact that the equation w+Q,w = 0 has no non- 
trivial continuous solution. This equation may be written 
in the form 


_1lpBow® 

a =z aam 
æn 6 7 BOWO f 
-2 IJ bog tedn. (7.15) 


Its right-hand side is holomorphic in Œ and continuous in 
@+T, and the integral appearing in the left-hand side is 
a function continuous on the entire plane, holomorphic 
outside G+I and vanishing at infinity. Assume that 
zeľ. Let us multiply both sides of the relation (7.15) by 


1 dz 


Sa gaa? 6° 


and let us integrate the result over I’. Then, making use 
of the Cauchy theorem and Cauchy formula, we obtain 


1 (wlz)de ee [fee ee ) adn . 


on a 
2mi y 2—t 
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If the left- and right-hand sides of the last relation be 
expanded into the powers of t, |t| <1, we obtain 


f w(z)e-d0=0 (k=0,1,..,2n,2 =e). (7.16) 
r 


Besides, the solution of the equation (7.15) satisfies the 
homogeneous equation C(w) = 0 and the homogeneous 
boundary condition 


Re[z-"w(z)]} =0 (on T). (7.17) 

Therefore, w may be represented in the form (Ch. TII, §4) 

w(z) = D(z) er) , (7.18) 

where ® is a function analytic in Œ with respect to z, and 

a saree fake OR 

Since Re[ip(z)] = 0 on T, the boundary condition (7.17) 
according to (7.18) has now the form 

Re[z-"@(z)] =0. (7.19) 


Now, according to the formula (7.12) the general solution 
of this problem has the form 


2n 
(z) = D orek ; 
k=0 


where cy are complex constants satisfying the con- 
dition (7.13). Therefore, in view of (7.18) the solution 
of the equation (7.15) should have the form 


w(z) = ( Sap) ert) , 
k=0 


Inserting the last result into the relations (7.16) we obtain 


2n 


Dee | eede =0 (L=0,1,...,2n). (7.20) 


k=0 r 
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This implies that ¢,=0 (k=0,1,...,2mn), since the 
determinant of the system (7.20) does not vanish; this 
fact follows from the identity of this determinant with 
the Gramm determinant for the system of linearly inde- 
pendent functions 
1 ple) -TR 
gke? (k =0, ..., 2n; p(z) = p(z), zel). 

Therefore, the homogeneous equation (7.15) has no non- 
trivial solution. Consequently, the non-homogeneous equa- 
tion (7.14) has a unique solution for an arbitrary right- 
hand side belonging to L,(@+T), for q ot 

Thus, it has been proved that for n > 0 the non-homo- 
geneous Problem A has always a solution and the homo- 
geneous Problem A (F =0,y =0) has exactly 2n+1 
linearly independent solutions, for it is equivalent to the 
integral equation 


n-1 
WLOnwW = ic” + PA aplet — 2?20—k) + i pple + 22m—-k) (7.21) 
k=0 
the right-hand side of which is a linear combination with 
arbitrary real coefficients of linearly independent functions 


izn, gk gmk, 4 (gk 4 22k) (7.22) 
(k = 0,1,...,n—1). 


7.3. We now proceed to the case n< 0. Now, the 
integral equation (7.14) used above is, evidently, not 
valid since it contains terms with the powers 2"*! pos- 
sessing therefore discontinuities of a high order at the 
point z= 0. We shall introduce, therefore, the function 
w = ew where k = —n. Since k> 0, w is continuous 
in G and satisfies the equation 


k 
ôzwo + Bo = F(z), By = BS (7.23) 
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and the boundary condition 
Re[z*w) = Re(w) =y (on I). (7.24) 
But this problem corresponds to the problem examined 


in the previous subsection for the case n = 0. Consequen- 
tly, the function w, = 2*w satisfies the integral equation 


zkw (z) + Pol2*( Bot) ] 


= Ptr) + [rots H in. (1.25) 
It is easy to derive the identities 
L fits 
Rri y We t 
= fu t) dt yodi ak poe (t) dt 
2ni y Do gpt *(t— 2)’ 
(2k 1 k-11 
Pott) = — 5 J J ejr 


-= ef f (200) + FQ) aan + 


te EE S S (OENE aba APAN, 


7 --1ff + mano tea. (7.26) 


The operator P%f can also be represented thus: 


where 


where 
for |é{<1, 
f.(C) = (7.28) 
è for jġj>i. 
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Therefore, the general properties of the operator Qaf 
indicated on page 294 are also literally valid for the 
operator 

Qif = Pi(Bj) , (7.29) 
i.e. this operator is completely continuous in any L(G +T), 


for rag 


The equation (7.25) can now be written in the form 


w(2) + Qtw = PEF += a | Bins n Xer, i 


where 





) 
1 ; ST le ses = 
= i f (BEP Ei Bro — Fa dy + 


taler r Î=1,2,..,k—1, (7.30) 


AULA l 


The function de should be continuous inside G. To this 
end it is necessary and sufficient that the following relations 
hold: 

a,(w) = 0, a,(w) = 0,..., aw) = 0. (7.31) 
Thus, for n <0 Problem A is reduced to the integral 
equation 





wle) tow = Pers f POS, (7.32) 


and the solution of the latter equation will satisfy the 
boundary condition (7.24) if and only if the relations (7.31) 
are satisfied. 

We shall now prove that the homogeneous equation 


w+ P% BT) = 0 (7.33) 
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has no non-trivial solution. It can easily be verified that 
for two arbitrary functions f and g, continuous in G+T, 
the relation 


m{ J ft9(f+ PH) —Hg—Panldedy} = 0. 


holds. Let now f be a non-trivial solution of the equa- 
tion (7.33). Then we have the relation 


Im f f f(g—Pig)dady = 0, 
G 


which should be valid for any continuous function g. We 
have, however, proved in the preceding section that the 
equation g— Pg =h has a solution for an arbitrary 


function h of the class L,(@), q are Equating h to if 


we arrive at the relation 
Sf \fedwdy =o , 
G 


which contradicts the assumption f + 0. 

Thus, we have established that the non-homogeneous 
equation (7.32) has a unique solution which, obviously, 
can be expressed uniquely by F and y in the form 


= J Xue ,)y(t)ds+ 
+ JJ ote, Easy + Jf oge ,¿)Fūdédn. (7.34) 


The determined solution of the equation (7.32) should 
be subjected to the conditions (7.31) in order to obtain 
the required solution of Problem A. But the conditions 
(7.31) contain 2k real relations. The fulfilment of one of 
them, namely the condition Ima, = 0, can be ensured 
by means of a suitable choice of the constant c,. Con- 
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sequently, there still remain 2k—1 conditions which lead 
to the relations of the form (for the original Problem A) 


Re (SJ xi (C)F(¢)dédn} + Jak ()y(t)ds =0 (7.35) 
aan coreahe 


where y; and y% are linearly independent functions which 
are independent of the functions F and y. The relations 
(7.35) are the necessary and sufficient conditions of 
solubility of Problem A (for n < 0). Therefore, they 
contain the necessary condition (2.5) (we assume that 
its sufficiency is not proved) 


Re{] J we w'( F(2)dxdy\— z fao "t)y(t)dt =0, (7.36) 


where w’ is an arbitrary solution of the adjoint homo- 
geneous Problem A’ 


C'(w’) = ew’— Bw =0 (in G), (7.37) 
Re[A(z)2'(s)w’'(z)] =90 (on T). (7.38) 


The index of this problem n’ = —n+1=k+1>0 and 
according to the results of the preceding subsection the 
problem has exactly 2k—1 linearly independent sclutions 
Wy ++) We-1- Now it is easy to prove that we may set 


xiz) = wiz), (2) = — T Medes) wil2) (7.39) 


(j=1,...,2%—1). 


Thus, the conditions (7.35) and (7.36) are identical. We 
have obtained here a new proof of the sufficiency of the 
condition (7.36). 

The results of this and the preceding subsections fully 
coincide with Theorem 4.11 proved above (§4) in a dif- 
ferent way. 

7.4. We shall now make a remark which will be used 
in the next section. The integral equations (7.14) 
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and (7.32) enable us to solve Problem A under weaker 
restrictions on the right-hand side of the equation €(w) = F. 

We assume that Fe L,(G+I),q>1, preserving the 
remaining assumptions of the condition I. Then it is 
reasonable to seek the solution of Problem A in the class 
D, G+), bearing in mind that the equation and the 
boundary condition will be satisfied in the generalized 
sense, since the unknown solution is not necessarily 
continuous in G+. It can casily be proved that also 
in this case the solution of Problem A is reduced to the 
integral equations (7.14) (for n > 0) and (7.32) (for n < 0). 
Since in view of Theorem 1.29 PaF and PxF(k = —n) 
belong to any class L,(@+I) where r is an arbitrary 
number smaller than two, we may set r oot: But it 
was indicated above that the operators Qn and Q* are 
completely continuous in an arbitrary L, if r ae 
Therefore the Fredholm theorems may be applied to the 
equations (7.14) and (7.32) and consequently Theorem 4.11 
remains valid also in the present case, when F e L(G+T), 
qzl. 

Apparently, the same may be said with respect to 
other theorems of §4 as well, which concern multiply- 
connected domains. 

It is also easy to verify that the integral equations (7.14) 
and (7.32) allow a considerable relaxation of the require- 
ments also with respect to the right-hand side y of the 
boundary condition of Problem A. It is for instance 
sufficient to demand that y e L(I), r > 2. Obviously, at 
the same time the demands concerning the solution of 
the problem should be relaxed in a suitable way. The 
mathematical apparatus which will here be required may 
þe found in the paper of Khvedelidse, [91a]. 

7.5. The integral equations constructed in the preceding 
subsections contain the unknown complex function w and 
have complex kernels. They in fact represent systems 
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of two real equations containing the real and imaginary 
parts of the required solution of Problem A. In many 
cases, however, the explicit determination of w is not 
required, and it is sufficient to know only its real or 
imaginary part. In these cases it is expedient to have 
equations making possible the determination only of 
either the real or the imaginary part of the required 
solution of Problem A. We shall prove in this article 
that such equations can be derived by making use of 
the results of §16, Ch. IIT ({14a], §8.10). 

It was established in §16, Ch. ITI, that the real part 
u(æ, y) of the solution of the equation E(w) = 3w + 
+Aw+ Bw =F satisfies the integral equation 


we) J fm w(t) Re | ee = didn = f(z), (7.40) 


C—z) er) 


where 


w(z) = Bf Dei ee BO atan, (7.41) 


eF (t 
f(z) = Re[e-#(z)]— Re | Mec ta O) aea a|, (7.42) 
where ®, and @ are arbitrary functions holomorphic in G. 
We shall hereafter assume that G@ is the circle |z| < 1. 
In addition, we shall consider only the case when the 
index of the boundary value Problem A is a non-negative 
integer, i.e. n > 0. 
Taking for ® the analytic function 


=£ [feo Lee dédy , 


we obtain 


== [fF Cza ee Ose) aia, (7.43) 
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It is evident that this function is continuous in G+TI 
and has real values on T. 

The second analytic function ® can always be represented 
in the form 


Í dédn, (7.44) 








anti sale 
© (2) = O(2)— — {J adie zo) 


where ®, is a new function holomorphic in G. 
Introducing this result into the right-hand side of (7.42) 
we obtain the following (real) integral equation: 


ulw, y)— ff Ele, ċjulë, 9) dédn 
G 
= Re[e- xap (2)]+F,(2), (7.45) 





where 
K(z,¢6) = 2 Re ee =a jee ele roem , (7.46) 
n C—2 1—2f 
(7.47) 
- PED | eentEr(Z) eat) 
Pepe w(2) POE e A j 
FY) = Re fe eA ere a Jazan| 


Let u(x, y) be the solution of the equation (7.45). Let 
us consider the function 


e = ule, y) + iols, 2) 


Le £) er) q BEB (Ceo 
z geen ep ee masa 


e-o) 
+e-#eiy(2)— x 


L E) eo) O dia BO) eð 
——— ~] dé dn; .48 
{J CLE EEE um om 


It is readily observed that it is continuous in G+, 
satisfies the equation C(w) =F and the boundary con- 
dition 

Re[z-"w] = e2 Re[z-"@,(z)] (on I). (7.49) 
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It should be here taken into account that w(z) = w(z) 
on T. If the function ®, is subjected to the boundary 
condition 

Re[z-"@,(z)] = y (z), ze I; (7.50) 


the function w(z) given by the formula (7.48) will, by (7.49), 
be the solution of the boundary value Problem A, i.e. 
C(w) = F (in G) and Re[z-"w(z)] = y(z) (on T). We have 
seen already (p. 295) that a function holomorphic in G 
and satisfying the condition (7.50) has the form 

gn 


t zde . 
5 ad ——— — + + 
Pile) ia | 708 t—z t rea 


n-1 
= 
+ >" oetan t) + Balok atk), (7.51) 
k=0 


where co, a, and pr (k = 0,1,...,n—1) are arbitrary real 
constants. 

Thus, the solution of Problem A is equivalent to the 
solution of the integral equation (7.45) with a real kernel 
and real right-hand side, which determines the real part 
of the unknown function. By a nearly literal recon- 
struction of the argument of §7.2 concerning the solubility 
of the integral equation (7.15) we find that the equation 
(7.45) has a solution for an arbitrary continuous right- 
hand side. Setting y =0,F =0 we obtain the non- 
homogeneous integral equation 


u(w,y)— ff K(e, Qué, n) 
G 


n—1 
= Refevø[icent X alete) iperen], (7.52) 
k=0 
yielding the real parts of the solutions of the homogeneous 
Problem Å. 
Following the method indicated in the present sec- 
tion, $7.3, we can construct an integral equation for 
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the real part of the unknown solution of Problem A also 
in the case of a negative index, n < 0. Since there are no 
important difficulties we shall not consider this case in 
detail. 

7.6. The solution of Problem A can be represented 
by the resolvents of the integral equations derived in 
the present section. This will lead us to integral for- 
mulae representing the solution of the problem by the 
functions F and y. Thus, we shall obtain formulae con- 
stituting generalizations of the celebrated integral formulae 
of Poisson and Schwarz. 

Below we shall confine ourselves to the case n> 0. 

Assume that n >0, and let us consider the integral 
equations 


1 yt gent prt 
wato = 5 (+), (08) 
1 1 2n+1 
vatou- + 2), (7.54) 
1/1 æ 
w(2)+Qnw = — ite = a ; (7.55) 


where t is an arbitrary fixed point of the plane. Since the 
right-hand sides of these equations belong to an arbitrary 
L(G+I),q< 2, as it was already established in §7.2 
they have solutions which we shall denote by Xa(z, t), 
X,(2, t) and Xz(z, t), respectively. 


Let ; 
Qaz, t) = $(Kn+tXy), 
Qn(z, t) = 4 (Xa — Xa). 
Let us call the functions Xn, Qn and 2, the resolvents 


of Problem A in the case of a circle. We shall now prove 
that the formula 


(7.56) 


w,(2) = Í Xn(z, e®)y(y)dy+ 
+ ff ae, i) Fedean + ff Oge, i) FO) dkdn (7.67) 
a (pi 


22 


308 GENERALIZED ANALYTIC FUNCTIONS 


provides us with the solution of Problem A, i.e. ©(w,) = F 
in G and 

Re[z-"w,(2)] =y (on I). (7.58) 
Since for teľ in view of (7.53) 


1 f2nt1 + gti 


XalZ, t) = —QnXn+ an (Ga ? 


we have 


lim [e-n í Xn(z, ev) y( (y)dy| 


zter 
Qn 
= y(t) + | EX, ef) p(y) dy 
0 


Taking into account that Re[{¢-"Xn(¢, e¥)] = 0 as Cel, 
we find that 


Qu 
2) = | Xale, e) y(y)dy (7.59) 
0 


satisfies the boundary condition (7.58). Moreover, it is 
evident that C(w,) = 0 since €(Xn(z, e”)) =0 for ze. 

Denoting by f and —g the real and imaginary parts 
of the function F we have 


wi(z) = f f (QE + QYF)dédn 
G 


=ff (Xale, EFE) AXK, EE) dEdn. (7.60) 
Since for zel, 6 € G, 
Re[z-"X,(z,6)]=0, Refe-*X,X(2,0]=0, 
the function w, satisfies the homogeneous boundary 
condition Re[z-"w%] = 0 on I’. Furthermore, since 


genti 
ar ) x(1—et)’ 
1 g2ntl 
xi(t—z) T ni(1—zt)’ 


Xn(2, t) = —QnXn— 


XnlZ, t) = —QnXn— 
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we have 
wy(e) = — f f (f0nXa+90nXx) dë dn — 
G 


1 =f [Peer ae i rozu, 


Applying to both sides of the above relation the opera- 
tion @;, we obtain 


anos = — J J (10:QnXn+ 900a KAE dy +F (e) 


=F (2)— |f BORE, Of (0) + Xe, Og (Odean 
G 


= F(6)— B(z)w%(z) . 

Therefore, the function Ww, = w, +w% given by the re- 
lation (7.57) is the particular solution of Problem A. 
In order to obtain the general solution of this problem 
we have to add to w, the solution of the integral equa- 
tion (7.21). 

For n = 0 and F = 0 the general solution of Problem A 
has the form 


wlz) = f| Xz, e) y(p)dp + cil?) . (7.61) 


Here co is an arbitrary real constant and w is a solution 
of the homogeneous Problem A; & satisfies the integral 
equation 
+D =i. 

The formula (7.61) will be called the generalized Schwarz 
integral. It gives the expression of a generalized analytic 
function in the circle |z| < 1 by the boundary values of 
its real part. The imaginary part of the function w on 
the circumference |z| = 1 is given by the formula 


2n 
yal) =—i | Xde, e%) y(y)dy—icgio(z), zer. (7.62) 


22* 


310 GENERALIZED ANALYTIC FUNCTIONS 


7.7. The formula (7.61) can also be derived with the 
aid of the generalized principle of symmetry (the Riemann- 
Schwarz principle). 

Continuing outside the circle G (|z| << 1) the coefficient 
of the equation C(w) = ôw + BT = 0 according to the 
rule (Ch. III, §11) 


Bz) = 52 (;) (jz] >1), 


we shall consider this equation on the entire plane; 
evidently, B «e Lp(E), p > 2. Let 2,(2,¢) and 2,(z, ¢) be 
the normal kernels of the equation thus obtained. If w (2) 
satisfies the equation ©(w) = 0 inside Œ and is continuous 
in G, then the function 


TE 


is continuous outside G and satisfies the equation ©(w) = 0 
outside G+J. Therefore, according to the generalized 
Cauchy formula (10.6), Ch. ITI, we have 


wl) =} f M(x, tota- Ole, wT, eG, (7.63) 
r 
0 Sga | Se DWR- DeO- 


1 ee 
E f ae, Dwat- Ase, JOE, zea, (7.64) 
R 


where Ir is a circle of sufficiently large radius R with 
centre at the point z = 0. If we pass to the limit i.e. 
R->co, in the relation (7.64) bearing in mind that 


Wl o0) = w(0) = C— ic , 
we obtain 


CoW (2) — Cw, (2) 


1 — T em 
Sri | Ae ode, w, (7.65) 
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where w, and w, are constant solutions of the equation 
C(w) = 0 satisfying the conditions (Ch. III, §4.9, §6.1) 


wooo) =1, w,(co) =7. 
Adding the relations (7.63) and (7.65) we obtain 


27 
w(z) = | Že, ¿)yly)dy— colz) + ewl), (7.66) 
where 
y(y) = Rew (e), 

Že, i = Tale, EHO OE, C=. (7.67) 

Setting in (7.66) z = 0 we have 
co (1+ 200(0)) +6 (i—wl0)) = f Xoz, e)yly)dy. (7.68) 

r 


But the following relations cannot hold at the same time 
wo(0) =-l, w,(0) =1 ’ 


because it would contradict the inequality (equation (6.6) 
on p. 162) 


Im[t,(2)w,(z)] > 0. 


Consequently, putting for instance w,(0) Æ —1, we obtain, 
by (7.68), 


an nw 
O F Eso, e) 10,(0)— 
= J T4000) P+ DOVE’ 


Introducing this expression into the right-hand side 
of (7.66) we have 


2n 


w(z) = | Xz, e)y(y)dp+em(2) (ec =e), (7.69) 


where 
i) — ¥ iy _ w2) Z(O, e) 
X,(z, e ) Fa X (Zz, e ) w,(0)+1 ? (7.70) 
ile) = wle) + PO) oe). 


1+ ,(0) 
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Thus, we have again arrived at the formula (7.61) which 
is a generalization of the Schwarz formula. The function 
X,(2,¢) appearing in the formula (7.69) will hereafter 
be called the kernel of the generalized Schwarz formula 
for the equation C(w) = 0. 

7.8. We shall now demonstrate how for »>0 the 
solution of Problem A can be obtained with the aid of 
the formula (7.69). Let us represent the unknown solution 
in the form 


wle) = (2) +>) erle) (Cx—real constant), (7.71) 
where = 
Wor—(2) = Rol2*-!)5 Walz) = Kolizk-1) (7.72) 
(k =1,...,2n), 
@(z) = Kafe" (2)) , (7.73) 


In the above relations ®(z) is an unknown function 
holomorphic in G@. R,(®) is the operator introduced in §7, 
Ch. III associating with the analytic function ® and the 
point z = œ, a solution of the equation €(w) = 0 of the 
form 

w(z) = B(z) er , (7.74) 
where w is continuous on the entire plane, it is holomorphic 
outside G+J/ and vanishes at infinity. It is evident that 
the function w, = 2—-"w(z) is continuous in G, satisfies 
the equation 


Cn(w*) = d0*+ Bro, = 0, n= a(y (7.75) 


and the boundary condition 
2n 


Re[w.(z)] = y(2)— >) eeBe[e-"Brlz)], zer. (7.76) 


kml 


Applying the formula (7.69) we have 


2a 
Ws (2) = f Xo(z, C)y(y)dy— 


— Df Xde, 6) Rele-rie(2) dy + ele). (7.17) 


k=1 
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where X, is the kernel of the generalized Schwarz formula 
for the equation (7.75), w, is a solution of the equation 
€,(w) = 0 satisfying the boundary condition Re[w] = 0 
(on I’), and cois an arbitrary real constant. Since © = 2"w, 
the formula (7.71) takes the form 


2n 
w(z) = f Xnlz,2)y(p)dpt+_> erwi), (7.78) 


T k=0 
where 

Xalz, $) = 2” Xoz, È) , (7.79) 
and Wo, W,,...; Wen are linearly independent solutions of 


the homogeneous Problem A. Also 


wil2) = Bez) — fene, C)RelC"e(L)]dy (7.80) 
P 


(=e, k=1,...,2n); 
wlz) = nilz) . (7.81) 


The formula (7.78) gives the general solution of Problem A 
for n>0 and F=0. 

7.9. In this section we shall investigate the differential 
properties of the solution of Problem A in the closed 
domain. It is evident that these properties depend on 
the differential properties of the coefficients and the 
free terms of the problem, and on the smoothness pro- 
perties of the contour of the domain. 

We have the following 

THEOREM 4.16a. If (1) G e Ch"), (2) A, B, Fe O(G+T) 
and (3) 4 and y « O%*'(L), then the polation af Problem A, 
if it exists, belongs to the class Ch "(@4T) (k >0,0< u< 1) 

PROOF. Let us first consider the case of the circular 
domain G@ (|z| <1). 

Let n be the index of the function A(z) with respect 
to the circumference I’. We have then 


A(z) = 2-nete-P@) , (7.82) 


314 GENERALIZED ANALYTIC FUNCTIONS 


where y = p+ig is a function holomorphic in @ which 
is represented by the Schwarz integral 


z(e) = af qa te t, 


where q(t) = —argdA(t)+nargt,t «I. Since according to 
the assumption ge O%*"(r), in view of Theorem 1.10 
y(z) e Ck*’G+I). According to (7.82) the boundary 
condition of Problem A is reduced to the form 

Re[2-"w,(z)] = y(2) , (7.83) 
where 

w,(z) = ew (z), ylz) = y(z) er. 

Obviously, yı € OŽ+(T). For w, we have the equation 


80, + Aww, + Bw, = Fy, 
where : 
A,=A, B, = Berz, F,=eF. 


Consequently, A,, B, and F, e O@+T). 
We first consider the case n > 0. Then, as was proved 
in §7.2 w, satisfies the integral equation 


w, + ato, = PaPa + 2 al y(t) te F ` oat (1.84) 
(Cm1 = —G, l=0,1,..., n). 
In accordance with the formulae (7.7) and (7.9), 
Qnw, = Tol Ayw, + Byw,) HAT g(A, Ws BW), 


where @’ is the exterior of the circle |z| <1 and 


A,(¢) =a f) » BC) = (2) 
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If we now take into account the corollary of Theorem 1.32 
(p. 61 above) we easily find that Q,w is a completely 
continuous operator mapping 0%(@+T°) onto OG +I). 
On the same basis PF, e 0%+'(G+J°). Moreover, in view 
of Theorem 1.10 the integral over the circle entering the 
right-hand side of (7.84) also belongs to O%*"(@+"). Con- 
sequently, the right-hand side of the equation (7.84) 
belongs to the class OGT). Since the inverse operator 
(I+ Qn) exists and it is, obviously, an operator mapping 
CG+Ir) onto O%*(G@+T), the solution w,(z) of the 
equation (7.84) belongs to the class O%*+(@+J°). We have 
now for the funetion w(z) = w,e-* which is the solution 
of the original Problem A, w(z) e OX+(@+T). The same 
result is also obtained in the case n < 0, by considering 
the integral equation (7.32). Thus, the theorem is proved 
in the case of a circular domain. 

Let us now proceed to the case of an arbitrary simply- 
connected domain of the class O+. Mapping this domain 
onto the unit circle @’, [|< 1, we find that the function 
w*(C) = w[¢(C)] (w is the solution of the original Problem A, 
p(¢) is the function establishing the conformal mapping) 
satisfies the equation 


OW + Ag (Cl) Ws + B(G) Ws = Fs (G) (in @) 
and the boundary condition 


Re[å, (t) w (t)] = y(t) (on T), 


where 


A, =P Alp(t)], Ba =p'Bipt), Fs = p'Fip(t)] 
Ae = A(p(é)) > Ye = yip). 


Since according to Theorem 1.8 pe Cx(@’+I”"), it is 
readily observed that 


Ay, Ba, Fẹ € (GŒ +I), Ag and y* e OFFI). 


Hence, in view of Theorem 4.13 which was already proved 
for a circular domain, w,(¢) e OX*(@’ + I”). It is therefore 
evident that w(z) = w.(p(z)) € Ch4(@+T). It should be 
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here taken into account that the function y(z) inverse 
to p(Ċ) belongs to O%*(@ +T) (Theorem 1.8). Thus, Theo- 
rem 4.16 is now completely proved for a simply-connected 
domain. 

Let us now proceed to the proof of the theorem for 
a multiply-connected domain. Taking into account that 
the contours belong to the class Cr the functions A, B, F, 
belonging according to the assumption to the class 
CHG+T), can be continued outside G+J’ preserving 
the class on the entire plane, and this can be done in 
such a way that A = B = F = 0 near infinity. By means 
of the generalized Cauchy formula the solution of Prob- 
lem A can be represented in the form 

w(z) = W2) + w,(Z) +... + Wml?) , 
where 


wle) = nz | hle, Celta Ale, Cy wea 
Ti 


j=0,1,.., m). 


Here Q, and Q, are the normal kernels of the equation 
C(w) = 0, corresponding to the entire plane. By virtue 
of Theorem 3.3 w and w,(j = 1,2, ..., m) belong to the 
class CXt* inside I, and outside T}, respectively. Besides, 
w,(z) (j =0,1,..., m) satisfies the boundary condition 


m 
Re[A(2)1;(2)] = yi2) = y— D, Rew) (on I). 
as 
Obviously, y; e Ck*"(I’,). Therefore, according to the result 
proved above, w,(z) e Ox*(G;+T;) (j =0,1,..., m). Hence, 
w(2) € +G +T). This completes the proof of the theorem. 


§8. The boundary value problem of inclined derivative for an 
elliptic equation of the second order 


In this section we shall investigate some problems 
for elliptic equations of the second order with boundary 
conditions containing the unknown function and its first 
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derivatives; these problems are usually called the problems 
of inclined derivative. Similar problems were first con- 
sidered by Poincaré in connection with the theory of 
tides, [73]. It should be observed that an investigation 
of these problems is of a fundamental importance for 
various reasons; they cannot, for instance be regarded 
as classical problems. An application of the classical 
method of potential to these problem leads, as a rule, to 
singular integral equations for which the ordinary Fred- 
holm alternative is not valid. Accordingly, in the last 
two or three decades great interest has arisen in connection 
with the problem of inclined derivative and singular 
integral equations. The problem was investigated both 
by means of the classical methods of potential theory 
and integral equations, [54], and particularly in the last 
years by the methods of functional analysis [16], [17]. 
An application of the theory of singular integral equations 
led to most complete results in the case of two independent 
variables, especially for equations with analytic coef- 
ficients, [14b], [91]. 

These results will here be generalized to the case of 
equations with non-analytic coefficients [14h] in a two- 
dimensional domain, the coefficients being subjected to 
comparatively weak conditions. We succeded in obtaining 
more general results that the classical ones in the in- 
vestigation of wide classes of problems for which the 
Fredholm alternative is not valid. In many dimensional 
problems, however, more or less definite results were 
obtained at the expense of very strong restrictions which 
in fact exclude all non-Fredholm cases. The basic restric- 
tion in this case concerns the direction of the differentia- 
tion in the boundary condition. In the two-dimensional 
case these restrictions are much weaker and exactly for 
this reason there are cases in the two-dimensional problems 
in which the classical Fredholm alternative is not valid. At 
the same time numerous examples from many branches of 
mathematics and its applications indicate that these 
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more general problems are of no less interest than the 
classical ones. It is therefore of a great importance to 
achieve further progress in many-dimensional problems 
in non-Fredholm cases. 


8.1. To begin with we shall investigate the boundary 
value problem which can at once be reduced to Problem A 
investigated in the preceding paragraphs. 

Problem B. It is required to find in the domain G the 
solution U(x, y) of the equation 


AU +a(æ, y) Uz+b(a, y) Uy = f(x,y), (8.1) 
satisfying the boundary condition 
aU,—BUy=y. (8.2) 
Introducing the notation 
u = Uz, v=—U,, (8.3) 
the equation (8.1) can be reduced to the system 
Us ty =, Us—vy+au—bw=f, (8.4) 
The boundary condition now has the form 
au+pv=y, (8.5) 
or, in complex notation, 
aw + a+ ib)w-+4(a—sbyw = Hf, (8.6) 
Reliew] =y, A=atiB, (8.7) 


where w = u+iv. We have thus arrived at Problem A 
which was investigated in the preceding section. 

Tf the function w = u+ iv is the solution of Problem A, 
the solution of Problem B is obtained by means of the 
following curvilinear integral: 


Uls, y) = +Re f w(t)dt, c =const. (8.8) 
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If G is a simply-connected (bounded) domain the right- 
hand side of the relation (8.8) is a single-valued function 
of the point z (z and ¢ being fixed). 

Thus, in the case of a simply-connected domain G 
the solution of Problem B is entirely equivalent to the 
solution of the corresponding Problem A. In other words, 
Problem B is soluble if and only if Problem A is soluble, 
and the solution of Problem B is constructed according 
to the formula (8.8). It should be observed that the 


homogeneous Problem B (y =f = 0) has always a solution 


equal to a constant. Hence, if the homogeneous Problem A 
has J linearly independent solutions the homogeneous 


Problem B has 1+1 linearly independent solutions. 
Speaking of the solution of the equation (8.1) we have 
in mind the generalized solution which is defined as 
follows. Let w(z) = u(x, y)+iv(x, y) be the generalized 
solution of the equation (8.6). Then the function U(x, y) 
will be called the generalized solution of the equation (8.1) 
in the vicinity of the point z, if it is represented in this 
vicinity by the formula (8.8). The function U(a, y) will 
be called the solution of the equation (8.1) in the domain G 
if it is the solution of this equation in the vicinity of 
every point of the domain. In what follows, when speaking 
of the solution of the equation (8.1) in the domain we 
shall understand continuous single-valued solutions. 


Let a, b, f ¢ L(G), p > 2. Then continuous solutions of 
the equation (8.6) belong to the class D,,p inside G. Con- 
sequently in this case continuous solutions of the equation 
of the second order (8.1) belong to the class Dep inside 
the domain. If a,b, fe 07,0 <v< 1, then we 07+’ and 
U(a, y) « OF *? inside G. 

If the domain @ is multiply-connected, the right-hand 
side of the relation (8.8) will in general be a multi-valued 
function in the domain @. Let Iy,I,,..., Tm be simple 
closed rectifiable contours bounding the domain G, 
Ii, -Im being situated inside 1. Then for the single- 
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valuedness of the right-hand side of (8.8) it is necessary 
and sufficient that the following relations be satisfied 


Re fwdt= fude—vdy=0 (j=1,2,...,m). (8.9) 
T4 Ti 

Thus, in the case of a multiply-connected domain Prob- 
lem B in general is not equivalent to the corresponding 
Problem A. In order to obtain the solution of Problem B 
the solution of Problem A should satisfy the additional 
relations (8.9), i.e. to the conditions of solubility of 


Problem A m relations (8.9) are added. 

8.2. The pair of functions a, f defines at every point 
of the contour I a definite direction J, 
cos(l,vz)=a, cos(l.y)=—B (a@+f=1). (8.10) 
The condition (8.2) therefore can be written in the form 
a: (8.11) 
The direction I varies along the contour and makes an 
angle è with the normal v to the curve I’, which in general 
is a variable function of the point of the contour. Prob- 
lem B is therefore called the problem of the inclined 
derivative. If I coincides at all points of [’ with the normal 
we have the second fundamental problem for the equa- 
tion (8.1), usually called the Neumann problem. If I 
coincides at all points of the boundary I with the tangent, 
the relation (8.11) is equivalent to the condition 


s 
CU = f y(s)ds +e, Co = Const . (8.12) 

So 
Consequently, we have the first fundamental problem 
for the equation (8.1), usually called the Dirichlet problem. 
In this case, in order to ensure the single-valuedness and 
continuity of the unknown function U on all boundary 
contours, it is necessary to require that the following 

conditions be satisfied: 

fyds=0 (j =0,1,...,m). (8.13 


qT; 
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Thus, the celebrated classical boundary value problems 
of Dirichlet and Neumann are particular cases of Prob- 
lem B and, consequently, can be reduced to the boundary 
value Problem A investigated in the preceding sections. 

8.3. Let us now consider a more general boundary 
value problem. 

Problem C. It is required to find in the domain G the 
solution U(x, y) of the equation 


AU+a(a, y) Urt b(a, y) Uy+ee(s, y) U = f(a, y) ’ (8.14) 
satisfying the boundary condition 
aU,—BpUyt+ey0 =ô, @PLP=1, (8.15) 


where a,b,¢,f are known real functions of the point 
z = æ+ iy of the domain G, a, $, y, 6 are known real func- 
tions of the point on the contour I’ bounding the domain G, 
and « is a constant parameter. The boundary condi- 
tion (8.15) can also be written thus: 


— +eyU =ò, (8.16) 


where Z is the direction defined by the relations (8.10). 

Confining ourselves to the case of a simply-connected 
domain we shall give here a method of solution of Prob- 
lem C closely related to the method of solution of Prob- 
lem A developed in the preceding sections. This 
method was proposed by the author in the paper [14h]. 

With the aid of the conformal mapping of the domain 
the problem can be reduced to an analogous problem for 
the unit circle |z| < 1. We shall assume therefore that the 
domain @ under consideration is the circle |z| < 1 and the 
contour J” is the circumference |z| = 1. In respect of the 
other data of the problem the following assumptions will 
be made: (1) a,b,c, feL)(@+TI), p> 2, (2) a,ß,y and 
ô e CT), 0< o< 1, (3) Pe Ch, k>1,0<p<1. The un- 
known solution will be understood in the generalized sense. 
It belongs to O(G) and D s(G), p > 2. 
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Let us introduce the complex function 
w(z) = U,—iU,y = 20,0 , (8.17) 


then the equation (8.14) and the boundary conditions (8.15) 
have the form 


0,0 +4(a+ib)w+4(a—ib)w+hecU =4f, (8.18) 
Re[A(z)w] teyU =6, A=atip. (8.19) 


We shall now prove that the unknown (real) function 
U(x, y) which is given by the formula (8.8) can be also 
represented in the form 


AU +a(a, y) Us +b(æ, y) Uy +ece(®, y) U =f(w,y), (8.14) 


where ¢ is a constant. According to the formula (6.10) 
of Ch. I, 


=- Al i, w) 2 dgdn+Ø(e), (8.21) 





1 U (t) dt 


OMY ore ese 
wr 


Since U = U on the circumference I’ we have 


=z 1 w(f)dédyn 1 zw(l) 4, 
O(z)~B(e) =al] ta ega, 








g 
zer. 


From this relation, the Cauchy theorem and Cauchy 
formula it follows that 


(z)— Bee didn, ze@, (8.22) 








U (et) dy = Coy Co = Co . (8.23) 


3| 
l 
w 
a+ 
w 
g 
= 
l 
Y| = 
“p 
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Substituting in the right-hand side of (8.21) for ® the 
expression (8.22) and remembering that U = U we arrive 
at the relation (8.20). 

It follows from (8.17) that w satisfies the relation 


20 — ôT = 0 (8.24) 


Therefore, it remains to prove that if w satisfies the 


relation (8.24) in the domain Œ and is continuous in G, 
the real function of the form (8.20) satisfies the rela- 
tion (8.17). Applying to (8.20) the operation 0, we obtain 


1 _1, (ő 
0,0 =3-— In” JJe ean 
1 zw (č) 
— 0, —= didn. : 
E ias dn. (8.25) 


Making use of Green’s identity and the relation (8.24) 
we easily derive the formulae 


lee zw (l)dédn 
1—tz 
=~ | wna Cz) do — zf” n(1—fz) a, 
wadn _ 5 z 
J a -4 fomte—ag—m- 


— f f exommt(e—2y(¢—2)] aed. 
a 





Differentiating these relations with respect to z we have 


i:((—oee 1 fwd 1 (wä 


1—Le 2i —z ig =z’ 
MERE SESS Ban 
wat 1 wat 


= | — rwt | —. 
z, G—2 2i a C—2 


23 
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In view of the last formulae the right-hand side of the 
relation (8.25) is equal to 4w. This completes the proof. 

As we have often done before, let us make use of the 
substitutions 


A(z) = e-nex@e-P@ , wy (2) = eX w(z), (8.25a) 


where y(z) = p+iq is a function holomorphic in G repre- 
sented by the Schwarz integral 


o= fant, 





q =—args+nargz, 


Then we can ee the equation (8.18) and the boundary 
condition (8.19) to the form 
Wy +Auw,+Bu,+eCU =F (in G), (8.26) 
Re[e-"w,(2)J +ey.T7 = 6, (on I), (8.27) 
where 
A=}(a+ib), B=}(a—ib)e4, 
C=teer, F=hef, ye =yP, db = de?. 
The formula (8.20) yielding the required solution of 
Problem © can now be written thus: 
U(x, Y) = ot Pws , (8.28) 
where ¢ is a real constant, 
—x@ap, (C) ~x) 
Pw, —Re|-* f(s meee (6) ) ERO apa (8.29) 
1—¢z 
8.4. Let us first consider the case n >0. Setting the 


equation (8.26) and the boundary condition (8.27) in the 
form 
0, +Au,+BU, =F-—ceCU (in G), (8.30) 
Re[z-"w,(z)] = ôx —ey+U (on T) (8.31) 
and regarding the right-hand sides for the time as being 
known, we have the problem investigated in the preceding 
section. Its solution can be written in the form 
2n+1 


wa (2) = (2) +eP'U + >) crwide), (8.32) 


k=l 
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where ¢, are arbitrary real constants, w,,..., Wonyi are 
linearly independent solutions of the homogeneous problem 


a.w+Aw+Bw=0 (in @), (8.33) 

Re[z-*w] = 0 (on T), 
and w+eP’U is the particular solution of the problem 
(8.30)-(8.31). By formula (7.57) we have the expressions 


2a 


=/{ Xx, z, ev jalap J f n (2, C)F(&, n)d&dy , 


0 
A 
P'U = a An(z, e) y(p) Udy— 
— 1 f [Qu z, 6) OD) + Qe, NYOMI UE, n) dé dr , 


for w and P’U, where 
Êlez, e) = Xal, ef) er ; 
Qnlz, E) = RLZ, C) ex 44.082, E) er . 


Thus, ®© is a known function in z and P’U depends on 
the as yet unknown function U. Substituting in the 
right-hand side of the relation (8.28) for wą the expres- 
sion (8.32) we obtain the following integral equation for U: 
2n+1 
U—«PU = Piv(z) ++ > Pwe), (8.34) 
kmo 
It is readily seen that P = PP’ is a completely continuous 
operator in C(G@+J) and in an arbitrary L(G+T), 


q È a . Hence, we may apply the Fredholm theorems 


to the equation (8.34). 

Thus, if Problem C has the solution U (æ, y), it will 
be a solution of the equation (8.34) for some fixed values 
of the constants Co, Ci, ..., Canı. Conversely, if for some 


23* 
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fixed values of the constants Co, G,..., Conz, the equa- 
tion (8.34) has a solution U, then it is the solution of 
Problem C. 

Let £, &,... (0 < |e] < |eg| <...) be the eigenvalues of 
the homogeneous equation 


w—ePw=0. (8.35) 


If £ Æ e the integral equation (8.34) has a solution for 
arbitrary values of the constants Co, Cr, ..., Con. COn- 
sequently, in this case the solution of Problem C exists 
for arbitrary functions f(x, y) and 6(z) appearing in the 
right-hand sides of the equation (8.14) and the boundary 
condition (8.15), and the solution is constructed according 
to the formula 


22 
Ule, 9) = f Suelo, y, )y(9)dd+ 
0 


2n+1 


+ ff Siw, y, E, mfl, n)dédn+ X Uw, y), — (8.36) 
G % 


k=0 


where Sn and Sne are fully determined functions which 
depend only on the coefficients of the equation under 
consideration (8.14), on the functions a, 6, y appearing 
in the boundary condition (8.15) and on the parameter g; 
UL, Y), Ul, Y), «+» Uonas(@, Y) are linearly independent 
solutions of the homogeneous Problem C (f=6=0). 
Thus, we have proved 

THEOREM 4.17. If n > 0 Problem C has a solution for 
all values of the parameter £ except for, perhaps, a discrete 
set of values &, &,...(0 < [e| < lez] <<...) which are the 
eigenvalues of the homogeneous equation (8.35). The homo- 
genous Problem È (f =6=0) has exactly 2n+2 linearly 
independent solutions if € A ex (k =1,2,...). 

In particular, this theorem implies that for sufficiently 
small values of the parameter e (0 < |e] < &) the homo- 
geneous Problem Č has exactly 2n+2 linearly independent 
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solutions and the non-homogeneous problem is always 
soluble. 

If e Æ ex (k = 1, 2,...) it follows from the formula (8.36) 
that Problem C has the particular solution 


U(#,y) = f Saul, y, 9) y(8)d9+ 
T 
+ ff Side, Y, E, MEE, n)dédn, (8.37) 
G 


which depends continuously on the given functions. In 
this case adding to the boundary condition (8.15) 2n +- 2 
point conditions (§6) we can obtain the correctness of the 
problem. Therefore, for € ¢ p and n >0 Problem C may 
be called quasi-correct. 

Let « be an eigenvalue of rank p of the equation (8.35). 
Constructing, in accordance with the third Fredholm 
theorem, the condition of solubility of the non-homo- 
geneous equation (8.34) we obtain an algebraic system 
of p linear equations for the determination of 2n+2 
constants Co, Ci; Con4i- Let r be the rank of the cor- 
responding matrix, 0 <r < min(p, 2n+2). 

Evidently, we have 

THEOREM 4.18. If n>0 the homogeneous Problem È 
has N = 2n+2+p—r linearly independent solutions and 
the non-homogeneous Problem C will be soluble if and only 
if the following relations are satisfied: 


fojds+ ff fhydedy=0 (j=1,..,p—7), (8.38) 
F G 


where g; and h; are linearly independent functions which 
depend only on the coefficients of the equation (8.14) and 
on the functions a, B, y entering the boundary condition (8.15). 

In particular, we have proved 

THEOREM 4.18a. If n>0 the homogeneous boundary 
value Problem C has a finite number N of linearly inde- 
pendent solutions, and N > 2n+2. 

8.5. We now proceed to the case n < 0. Let k = —n. 
Then according to the results of §7.3 the solution of the 
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equation (8.30) satisfying the boundary condition (8.31) 
(U is for the time being regarded as known) satisfies 


the integral equation 
(t) U (i) at 


t04(2) + Qf. = — P00) -È ! cc aes 
+ PR, +35 IES “ (8.39) 


Since the operator I+Q% is invertible, by solving the 
equation (8.39) and substituting w, into the right-hand 
side of (8.28) we obtain for U an equation of the form 


27 
U—eP*U = | Xta(z, e™)ò (y)dy + 
0 


+ SS Êe, ONE, mdëdnte, (8.40) 
Q 


where P* is a completely continuous operator. Besides, 
the fulfilment of the relations (7.31) leads to 2k—1 
relations 


efJ uUdedy + J J tasdedy + 
+ fdgfds+e f U%ds=0 (8.41) 
r r 


(j =1,2,...,2k—1), 


where 43, x3, Xj, 7%; are linearly independent functions, 
independent of the choice of f and ô. 

Assume that sis not an eigenvalue of the homogeneous 
integral equation w—eP*w = 0. Then the equation (8.40) 
is soluble for an arbitrary right-hand side. Imposing upon 
this solution the conditions (8.41) we obtain 2k—1 re- 
lations 


Sf fijdedy + f dy ds + cgHye=0 (8.42) 
G r 


(j=1,...,2k—1). 
It should be observed that the linearly independent 


functions %;, 73’ and the constants Hye) are independent 
of the choice of f and 6. 
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If all the constants H; vanish, the necessary and 
sufficient conditions of solubility of Problem C are the 
following: 


SS fijawdy + f ozyas=0 (j =1,...,2k—1). (8.43) 
G r 


Tf at least one of the constants Ê; does not vanish, the 
constant cC, is determined uniquely by f and ô from the 
appropriate relation (8.42). Substituting this value into 
the remaining relations (8.42) we obtain the necessary 
and sufficient conditions of solubility of Problem C in 
the form 


Sf txjdady + f dxjds=0 (j =1,..,2k—2). (8.44) 
GQ r 


Thus, we have proved 

THEOREM 4.19. If n< 0 the homogeneous Problem CG, 
for all values of the parameter £, except, perhaps for a discrete 
set of values E, Ez; ... (0 < ler] < lea] <...), either has no 
non-trivial solution at all, and then the non-homogeneous 
Problem C has a solution only if 2k—2 relations (8.44) 
are satisfied, or Problem C has one non-trivial solution 
and then the non-homogenous Problem C has a solution 
only if 2k—1 relations (8.43) are satisfied. 

If ¢ is an eigenvalue of the homogeneous equation 
w—eP*w = 0, an examination of the conditions of solu- 
bility of the equation (8.40) and the relations (8.42) 
yields the following result. 

THEOREM 4.20. If n < 0 and p is the rank of the eigen- 
value e of the equation w—eP*w = 0, the homogeneous 
Problem € has 1 linearly independent solutions, l<p+1, 
and the non-homogeneous Problem C has a solution if and 
only if 2k—2-+1 relations are satisfied 


SJ tujdedy + fogas = 0 (8.45) 
G f 


G=1,...,2k-24), 
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where y; and y; are linearly independent functions which 
are independent of the choice of f and 6. 

Theorem 4.20 has two important corollaries which will 
now be stated in the form of theorems. 

THEOREM 4.21. Problem C is correct, i.e. it is always 
soluble and has a unique solution tf and only if the following 
conditions are satisfied: (1) the homogeneous Problem Č 
has no non-trivial solution, and (2) the index n = —1. 

In this case it is evident that the solution of Problem C 
depends continuously on the given functions f and ô. 

THEOREM 4.22. If n< —1 the non-homogeneous Prob- 
lem € cannot have a solution for arbitrary given f and ô, 
and the number of conditions of solubility is not smaller 
than 2k—2 (k =—nN). 

8.6. We now investigate the degree of smoothness and 
the differential properties of the solution of Problem C 
taking into account the smoothness properties of the 
coefficients and the free terms of the equation and the 
boundary condition, and of the boundary of the domain. 


THEOREM 4.23. If (1) Te 01(0 < u <1), (2) a,b,c, fe 
«L,(@+TIr),p>2, and (3) a,B,y,d€O(L),0<¥<1, 
then the solution U(x, y) of Problem C belongs to the class 


C(G+I°) where 
. ( 2—5) 
t= min|v, ; 
Pp 


PRooF. It is sufficient to consider a simply-connected 
domain and prove the result for n > 0. A similar argument 
is valid also for the case n < 0. As was shown in §8.4 the 
solution of Problem C is given by the formula (8.28), i.e 
U =¢+Pw* where w, is the solution of the boundary 
value problem (8.30)-(8.31). But U is a solution of the 
equation (8.34) and consequently it is continuous in the 
Holder sense in G. Therefore, w, is continuous in G+ 
and according to (8.28) U e Cy(@G+T). Such being the 





Pp 
case, in view of Theorem 3.1 ws belongs to C.(G+J). Now 
U, = 4w(z) = $e-*w, (2) . 
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This means that U e C(@+J°), which was to be proved. 
It is also evident that U e Do». 

By means of Theorem 3.1 we can prove in a similar 
way: 

THEOREM 4.23a. If (1) T e O%*', (2) a,b,c, fe O(G+D), 
and (3) a, B, y, ô e OŽI), then the solution of Problem C, 
if it exists, belongs to the class C87(G+T)\(k>0,0< 
<p<1). 

8.7. To the preceding problem we can also reduce 
the boundary value problem of inclined derivative for 
a more general second order ee of elliptic type 


+2b(a +e(a, vi 


alo, y) So Posag 


+äle, 9) E+ ele, We +d(a,y)U =g(a,y), (8.46) 


ac—b => A>0 (in G+Ir), A= const. 
Assume that 4,b,¢eDriplG+l), k>0,p>2, 
Teck, O<oK<1. Then a,b,ceO(G+I), k>0, 


v= r=, and we may continue these functions onto the 


entire plane the class being preserved, and near infinity 
the following conditions can always be ensured: a = ¢ = 
=1,b= 0. Then there exists the complete homeo- 
morphism ¢(2) = (æ, y)+in(#, y) of the quadratic form 
adæ—2bdædy -+-cdy? and in consequence of the change 
of variables 

E= (æ, y), n= n(2, y) (8.47) 


equation (8.46) takes the form (Ch. II, §7.2) 
AU + p(&, n) Us + alë, n) U,+r(&,7)U =h(é, n). (8.48) 


Since £(z) e Dr+2p( E), ¢(2) € CE), v = r- Tt is there- 


fore readily observed that the image I” of the contour T 





also belongs to the class 0%*7, o’ = min (o, -5 : 
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Let d, e, f, g € Drol +T). Then the formulae (7.29) of 
Ch. II, indicate that 


Ps 4, he Dil +I), @=E(4). 
The boundary condition 
aUz—BU,+yU =6 (on T) (8.49) 


in consequence of the change of the variables (8.47) takes 
the form 
a’ U,—B'U,+yU=6 (on T), (8.50) 
where 
a’ = agy— Pér , fp =— ana + Pry « (8.51) 


Since &, Ey, Ne, Ny € CŽ(E), then a’ and 8 belong to the 
class OF(I) if a, B e C(I); also k’ = min (ko, k). It follows 
from (8.51) that 

a’— ip’ = (a—ifp)fs+ (a +ip)tz . 


But it was shown in Ch. II (p. 127) that ¢(z) satisfies 
the equation 


ac at 





z Z=, ale] <q<1. (8.52) 
whence 
eat atip \ at 
a’—1p’ = (a— if) (1 + sagt) ge : (8.53) 
But the Jacobian 
ot 2 a 2 | Ət 2 
J =i l =(1- lar > o, 

















Consequently, oe 0 on the entire plane. 


On the other hand, differentiating the equation (8.52) 
at 
öz 


AET OFA EE 


with respect to z we find that satisfies the equation 


az \dz — ĝe z 
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which is of the form (17.15), Ch. III. Now, according to 
Theorem 3.28 the principle of the argument may be 
applied to the function 0,2. Therefore, it follows from (8.53) 
that the increment of arg(a’+7f’) along I” is equal to 
the increment of arg(a+7f) along J. This means that 
the index of the original boundary condition (8.49) is 
equal to the index of the transformed boundary con- 
dition (8.50). We infer, therefore, that the results of the 
preceding subsection concerning the boundary value prob- 
lem of inclined derivative are valid also for the equation 
of a more general form (8.46). 


§9. Application of two-dimensional singular integral equations 
to the boundary value problems 


So far in the investigation of boundary value problems 
we have employed a reduction of the differential equation 
to canonical form; this procedure requires the construction 
of a certain homeomorphism of the appropriate Beltrami 
system. Now, it was shown in Ch. II that the latter 
problem is solved by means of a singular integral equation 
of the form 


fall} =p, Mm oznps — = | {OS (*) 


lql<q@<1. 


However, after reduction of the differential equation to 
the canonical form it is necessary to construct new in- 
tegral equations in order to solve the boundary value 
problem. Moreover, for the construction of the formula 
(if it is required) giving a general representation of solu- 
tions of the canonical equation we have also to solve 
ether integral equations. It readily follows, therefore, 
that such a method of solution of the boundary value 
problem is connected with serious practical difficulties. 
Naturally, the question arises: is it possible to avoid all 
the above intermediate stages and to investigate boundary 
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value problems directly by means of singular integral 
equations of the form (*)? We shall see in this section 
that in many cases it is possible. Moreover, we shall find 
that the indicated method enables us to increase the 
class of equations under investigation, since many addi- 
tional assumptions concerning the coefficients of the 
equation and ensuring the validity of the reduction of 
the differential equation to the canonical form, become 
superfluous. Besides, the method can be applied to both 
linear and quasi-linear equations. This method was given 
in author’s paper [14i]. Further applications were con- 
sidered in the papers of Vinogradov [15a, b, c, d]. 

9.1. Let us consider a quasi-linear differential equation 
of the following form 


AL, Y, Uy Uy Uy) Ure + 20(@, Y, U, Uz, Uy) Wey t 

+O(, Y, U, Uz, Uy) Uyy + AG, Y, Uy Uz, Uy) = 0. (9.1) 
In what follows we shall assume that the following assump- 
tions are satisfied: (1) a(#,y,u, p,q), B(...), ¢(...) are 
bounded and measurable for (#7, y)eG+l,wip+¢Ye 
<M where M is an arbitrary fixed positive number; 
(2) for the same values of the arguments 


ac—B?>A,>0 (Ay = 4M) = const); 
(3) d(æ,y,u, p,q) is a measurable function and 


d(a,y,9,0,0)eLy(G+TI), p> 2; (4) a,b,c satisfy the 
Lipschitz condition with respect to the arguments u, p, q: 


F(X, Y, Ur, Pis H)—F(®, Y, Vay Day qo) | 
< Mu — ve] + |P1— Pe] + la — 42l); 


where M, is a constant independent of # and y; 
(5) d(®@, Yy, u, p,q) satisfies a condition of the form .- 


d(T, Y, Uis Pis u)—a(a, Y, Uz, Pas qə)| 
< d(T, y) (|ui — ual + |P1— Pel F lq — gal) ? 
where 
dv, y) € L(G +T), p> 2. 
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We shall restrict ourselves to the consideration of the 
case of a simply-connected domain G bounded by a suf- 
ficiently smooth curve I. In this case, by a non-singular 
mapping of the form 


E=9(2,y), n= y(x, Y) (9.2) 
the domain G and its boundary l can be homeo- 
morphically mapped onto the unit circle &+7?<1 and 
the circumference +n? = 1, respectively. We _ shall 
assume that pọ and ye Dzp(@). p >2. To this end it is 
sufficient that I’ e C}, 4 < u < 1. Then the mapping (9.2) 
can be regarded as conformal. Under such conditions o 
and y are continuous in @+J' as well as their first deri- 


vatives; p, pe O,(4+I), B =P? In consequence of 


this mapping the equation (9.1) is transformed into a new 
equation which satisfies all the indicated above conditions 
and the domain of the problem is the unit circle + 
+7? <1. In what follows we shall preserve the previous 
notation and consequently, the domain G is the circle 
e+y2<1. Let us rewrite the equation (9.1) in the 
complex form 


02 02 
where 


02 02 
mag T Re | Ate, w, ua | +B(z,u, u) =0, (9.3) 


These functions satisfy the following conditions: (1) for 
an arbitrary fixed M >o there exists a constant g = 
= q(M) <1 such that 


|A (z,u,0)|<q<1 for zeG+TI, |u|+|o| <M; (9.4) 
(2) B(z, u,v) is a measurable function, and 
B(z,0,0)eLp(G+I), p> 2; (9.5) 
(3) |A(z w, %1)—A(z, Ue, va) 
< M| — u] + |ri—2|), (9.6) 
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where M, is a constant independent of z; 
(4) |B(z, %1,%1)—B(z, Ue, %)| 
< Boz) (fu — uaj + [v — val), (9.7) 
Bolz) e La(G+I), p>2 (9.8) 


The boundary condition of the problem may be taken 
in the following form, with no loss of generality: 


u=0 (on D: +y = 1). (9.9) 


This problem will be called Problem D; we shall seek 
its solution u(x, y) in the class of functions D..(@+TI), 


where 


p > 2. Therefore, u e C(G+T), a = = We first prove 


that every function of the class D,»(@+TI°) satisfying the 
boundary condition (9.9) can be represented in the form 


u(w, y) = J fole, Eo) dëdn = Ihe, (9.10) 


1—eċ |’ 
where p(¢) is a real function of the point ¢, belonging to 
the class L(G +T), p > 2, and 4gais the Green function 
for the unit circle. 

In fact, if ọ € L(G +T), then 


Io = Iho = Ma È) o dé dn 


Sl a f = z = o({)dgdn. (9.11) 


Differentiating the above relation with respect to Z we 
obtain 











-= Alle = = e(¢). (9.12) 


If we therefore set 0 = u,z we have 


A(u—Ihe)=0, ie. u—Ihe = t, 
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where u is a function harmonic in G, and it is evident 
that it is continuous in G+. Since u =0 and Iho =0 
on J’ we have u, = 0 in G, and the formula (9.10) is thus 
proved. 

By continuing the function o(z) on the entire plane 
according to the law 


e(z) for [el/<1, 


we can write relation (9.11) in the form 
awa )déd 
ILo = Tros = = fags gu (e)a E (9.13) 


If o e L,(G4+T) then ọ, € Ly(E). It was proved in Ch. I, 
§9.2 that if oe, e Lp, p > 1, then To, has a derivative 
with respect to z which is represented by the singular 
integral * 


Me = Fe a hm Peet a dédn (9.14) 


Io is a linear operator acting from Lp into Lp. Conse- 
quently, 








D,(Tle, G) < ApLy(e, G). (9.15) 
We shall prove that A, = 1. Assume that 9 e D2(@). Then 
aT o, OF 
(The, Te) = | oe Ee dody 





ar 
~ [fe (ra f) dedy- J [Tee dz öz dady 





an 
= 3 J Tee e* det = Jevtecaes | fer o*dædy. 


* The representation of ôTp by means of a singular integral 
was given in Ch. I, §8 for ge Ca. For the case ọ «Ly, p > 1 it was 
proved in the papers [36a, b]. 
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We have performed above a few integrations by parts 
making use of Green’s identity. These operations are valid 
since the functions entering the integrand are continuous 
and have derivatives of any order in G+TI'(o e Da(G@)). 
Since eo, = o(in G) and ge, = ọ = 0 on T, we have 


(Ilze, Tle) = Iole) +(e, @) 5 (9.16) 


> oT 
Ido) =z; | To zA 


where 





dz. (9.17) 


Let us now compute the curvilinear integral. Since 
Iho = 0 on I, differentiating this relation with respect 
to the are of the curve I’ we obtain 

ae = iz]J,0—izII,0 = izToe*—izTo, =0 (on T), 





Thus, Toe* = 2*7o* on I’ and consequently, in view 


of (9.17), 


x ; OT ox 
I,(e) = iy 2T ox zz dz. 





According to the condition assumed, @ = 0 outside a circle 
le] <r <1. Therefore, 


eas: o( LLa 1 o*(¢)dédn 
m C-—2 
= Tie + Tọ*, (9.18) 





1 
where G, and G, are the domains || <r and z> Pos 


respectively. Bearing in mind that T,ọ is holomorphic 
outside G, and vanishes at infinity and that T,@* is holo- 


morphic inside the circle |z| <= we find that I,(e) = 


—= ab +1(e) where 


1 _ 


oT 
I( e) = 2i y Tie = 


dz, 








de + z 1 i f PTs 


e S 
G 
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Substituting for T,o and Tọ the expressions from (9.18) 
we have 











OXS1) O51 (21) déd o*(ća) e*l) dës dne | 
Tle)= PO) peas « Í ET 
o *(Ċa) dé, i: e (ċı) dé dm 
t Sind 2 fou jet Ča— Z f (%2) ~ 


Changing the order of integration over G,,G@, and T, 
which is obviously permissible, we obtain 


Ile == Í f eleasan, Í f caltaddtadn, 


Ae, Eet +a J eea 
=1f ffe a(t) ae ag, f J ou C) p aed, 


or, in view of (9.12a), 
__1 1+2f 
I(e) = -aff el masan f | ele, y) ie ; 


It follows from the last relation that 





1 7 2 Cc E 
= — — ee < 
I(o) zu = ` aa, <9, 


Kel 


a= JJ o(f)thdg dn 


Hence, I,(e) < 0, and the equality takes place for functions 
satisfying the relations 


Sf oltyckdgan =0 (k=0,1,...,). (9.19) 
G 
According to the relation (9.16) we have 


(Mo, Mo) < (e, 0), (9.20) 


24 
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and the equality takes place for functions satisfying the 
condition (9.19). Since D,.(@) is dense in £,(G+J) the 
relation (9.20) is also valid for an arbitrary function such 
that o e 2,(G+TI). Hence, the norm of the operator I, 
in the space L, is equal to 1, i.e. 

A, = LAIR) = |p = 1. (9.21) 
We now return to the boundary value problem. We may 
seek its solution in the form (9.10). Substituting this 
expression into the equation (9.3), taking into account 
(9.11), (9.12), and (9.14) we obtain the following functional 
equation for ọ: 
(2) + Re[A (z, Ihe, Ihe)M,e|+ B(z, Hye, Me) = 0. (9.22 
In general, this equation is non-linear. Let us investigate 
its solubility in the space L(G +T), p > 2. If ọ € L,(G+T), 
p> 2, then it follows from (9.10) and (9.11) that 


oe | < KLp(o), Mheoe| < KLeo) K= const. (9.23) 


Tectdim, e222. (9.24) 

Therefore, the operator 
Po = — Re[A (z, Ihe, ILo)e]— B(z, Moo, Io) (9.25) 
transforms the space L,(@+J/') onto L(G +T) if p> 2. 
Further, if 0,, e,¢«L,(G+JI) we have 
(Po, — Po: < |A(z, her, Moi) — A(z, Moos, IIe) 77201 + 

+ |A(z, Moz, M02) |a 01— 02| + 

+ |B (2, Io, Iho) — B (2, Iez, Iee)| - 

Making use of the conditions (9.4), (9.6), (9.7) and the 
inequality (9.23) we obtain 
[Pe:—Pez| < (A) |Ha 01— e2) + 

+[2 MK |IT,0,| + 2K By(z)]Lp(01— 22) » (9.26) 
where q(M)<1 and M is a constant subjected to the 


condition 
[Mez] + [Mez] < 2K Lp( 02) < M 
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Lp[P(e1— @2)] < KpLp(e1— 02) ; (9.27) 
where 


Kp = q(M) Ap + 2 M,K ApLy( 01) + 2KL;(Bo) . (9.28) 


According to the Riesz theorem [77] (Ch. I, §9) 4p = 
= L(I) is continuous with respect to p. Since A, = 
= L(I) = 1, for any fixed M > 0a constant £ = e(M)> 0 
can be found such that the following inequality is satisfied 


q(M)Ap<1, if O<p—2<e(M). (9.29) 


Specifying now some p satisfying this condition we take 
numbers r > 0 and ô> 0 satisfying the inequalities 


2Kr< M (9.30) 
and 
a = q(M)Ap+2M,K Apr +2Kô <1. (9.31) 


We also subject the function B,(z) to the inequality 


L,( By, G) <6. (9.32) 
Then, for arbitrary functions o, and e, belonging to the 


sphere 
S(0,7): Lalo) <r, (9.33) 


we have in view of (9.33), (9.32), (9.31), (9.28) and (9.27) 
LP (0:— @2)] < aLplor— e2), Kp<a<1. (9.34) 


Taking into account the fact that the operator P acting 
on the zero element 6 = 0 yields B(z, 0, 0) let us assume 
that 

L,{P(6)] = Lp B(z, 0, 0)] < (1— a)r . 


Under these conditions we can make use of the so-called 
generalized principle of contraction mappings, [51], accord- 
ing to which the equation e—Pe = 0 has a unique solution 
o € L(& +T), p > 2 belonging to the sphere Lylo) <1. 


24* 
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In particular, if B(z,0,0) =0 the unique solution of 
the equation e—Pe = 0 belonging to the sphere Lyle) <r 
is ọ =0. 

Thus, if the functions B(z, 0,0) and B,(z) are suffi- 
ciently small in the norm of L(G +T), p > 2, the Dirichlet 
problem for the quasi-linear equation (9.3) with the boundary 
condition (9.9) always has a solution. This solution is 
given by the formula (9.10) and consequently belongs to 
the class D,,(G+JI). Hence, the solution of the problem 
has continuous first derivatives belonging to the class 


CAG+LI) where a= P=. 


Let |A| <q < 1, |B| < M, where the constants q and Me 
are independent of v7, Y, W, Uz, Uy. Then the solution of 
Problem D satisfies the conditions (a priori estimates) 
Diu @<M, Ou, <M, a=P=*, (9.35) 
where the number p> 2 depends only on q, and M’ 
depends only on q and M,.* 


9.2. We now consider the case of the linear equation 
LU) = Atbgy + 2bUgy + CUyy + dz + ely tfu =h. (9.36) 


We assume that the following conditions are satisfied: 
(1) a,b,c are measurable bounded functions of the 
variables # and y in the circle a#+y? <1; (2) ae—b? > 
>A,>0 for #+y?<1; (3) d,e,f, he LA(G+4+I), p > 2. 
Under these conditions we can, with no loss of generality, 
assume that 


at+e=2 (in @). 
Then the operator P has the form 


Po = —4Re[(a—c + 2ib)Mo + (d + ie) e]— 
—4fIho+4h. (9.37) 


* By other methods, mainly by means of the so-called 
“a priori” estimates, the Dirichlet problem for quasi-linear equa- 
tions was investigated by many authors (see for instance [54], [42]). 
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Consequently it is linear. Taking into account that in 
the case under consideration 


A = }a—b+2%ib), 
B = (d+ ie) ue+}(d—ie)uz-+}fu—}h, 


we have 
|A| <q =y1—44 <1, (9.37a) 
B,(z) = $max($|f(z)|, (d+ iel) , 


where q is independent of the choice of the constant M 
which was introduced previously. Besides, in this case 
M, = 0 and the inequality (9.27) takes the form 


Lp[P(e:— 2)] < [gAp + 2K Lp(Bo)|Lp(01— 02) ; 


This inequality holds for arbitrary elements 0, and pa 
belonging to L,(@+J). Specifying now some p > 2, such 
that the inequality 


q4p<1, 0<p—2<e, (9.37b) 
holds, and subjecting the function B, to the condition 


a = qAp4+2KL,(B,) <1, (9.38) 
we obtain 


LoP (o — 02)] < aLplor— 0a), a<l. 


Thus, under these conditions the operator P satisfies 
the principle of contraction mappings and, consequently, 
the equation ọ—Pọ = 0 has a unique solution belonging 
to L,(G+I), p > 0. Hence, the Dirichlet problem for the 
linear equation (9.36) with the homogeneous boundary 
condition « = 0 on T always has a unique solution if the 
condition (9.38) is satisfied. In particular, if h =0 the 
problem has only the trivial solution u = 0. If d = e = 
= f = 0 it is evident that the condition (9.38) is satisfied 
and, consequently, the equation (generalized Laplace 
equation) 
LU) = Age + 2Uzy + ly = h 
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always has a unique solution satisfying the boundary 
condition «=0 (on T). In particular, for k=0 this 
problem has only the trivial solution u = 0. 

In the case of a linear equation the problem can be 
reduced to an equation of Fredholm type by means of 
regularization of the corresponding singular integral 
equation. It follows from (9.37) that the operator Poe 
has the form 


Po =Pe+}h = Pao +Pio+}h, 








where 
a— c+ 2ib 
Pye = —Re[A(e)ho], A=“, 
1 d+ ie 
P,o = — Re[A,(z) e]— ite » Ay = 9 


According to (9.37a) and (9.15) 
Ly(P20) < gApLp(e) . 


Therefore, according to the inequality (9.37b) the operator 
I—P, has the inverse (I—P,)-!. Applying this operator 
to both sides of the equation 


o—Po = o—P,0—P,o = th, (9.39) 
we obtain 
o—(I—P,)' Pye = 1 (I—P,) 1h. (9.40) 


Since the operator (J—P,)—1 is linear and P, is completely 
continuous, the operator (I—P,)—'P, is linear and com- 
pletely continuous in L,(G+J’). Consequently, the Fred- 
holm theorems can be applied to the equation (9.40) 
which is equivalent to the singular integral equation (9.39). 

Thus, we arrive at the following results: 

I. The Dirichlet problem for the linear equation L(u) = h 
with the homogeneous boundary condition u=0 on I 
(Problem D) has a solution for an arbitrary function h 
of the class I,(G+TI), p> 2, if and only if the corres- 
ponding homogeneous problem D has no non-trivial so- 
lution. In this case for any he L(G +T), p > 2, the prob- 
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lem has a unique solution of the class Dp»A(G+I), p > 2, 


—2 
which belongs also to the class C)(G+I), a = a ; 





Thus, for the solubility of Problem D it is sufficient 
to prove the uniqueness theorem, i.e. to establish that 
the corresponding homogeneous Problem D has no 
solution. 

Ii. If the homogeneous Problem D has a solution, then 
the number of its linearly independent solutions is equal 
to the number of the linearly independent solutions of the 
homogeneous equation 

o—(I—P,)“'Pio = 0, 


and if o, ..., on is the complete system of solutions of this 
equation, then the funetions 


ua, y) = Moo; = f f goz, £) ot) dean 
G 


(j =1,..., n) 


constitute the complete system of solutions of the homo- 
geneous Problem D. 


Ill. If the homogeneous Problem D has a solution, then 
the non-homogeneous Problem D is soluble if and only if 
the following conditions are satisfied: 


Jf a(T—P,)hdady = f f h(T—Pt)-y;dedy =0 (9.41) 
G 


G 
(j =1,..., n), 


where x; is the complete system of solutions of the adjoint 
homogeneous integral equation 


x— Pi- P: =0, (9.42) 


where Pi and P} are operators adjoint to P, and P, (they 
can originally be considered in L, and then continued 
to Lp). If the new function 


v =(I—Pt)z, (9.43) 
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be introduced, then y = (I— Pž)v and the equation (9.42) 
takes the form 
o—P%=0, P*=PS+Pr, (9.44) 
or 
o—(I—P3)-' Pio = 0. (9.44a) 
Thus, the necessary and sufficient condition (9.41) for 
the solubility of Problem D takes the form 


ff n(z)v(e)dady = 0, (9.45) 
G 
where v is an arbitrary solution of the homogeneous 
singular integral equation (9.44) adjoint to (9.39). This 
equation is equivalent to the Fredholm equation (9.44a) 
and therefore it has a finite number of linearly inde- 
pendent solutions. 

9.3. We now make the following additional assumptions 
with respect to the coefficients of the equation: (1) a, b, ce 
«D.A(G+TL),p> 2; (2) d, ee DiG +T), p >2. Under 
these conditions the solution of the equation (9.44) is 
a solution of the adjoint homogeneous Problem D: 


Ly (0) = (AV) ze +2 (0) xy + (C0) yy— (€0)2— (€0)y tfe =0, 


v=0 (on T). (9.46) 
Since 
Že =- | { (Re [4 (x) TOES) (2) AN 
G 
T THe gle, clfeteaean : 
we have 


Pt = - [J {Re [ace “oe =) + ao Oe 2) 4 


+5166, Dotata. 


If A e Dyp(G), Ao € Dyp(@) and fe L(G), p> 2, then P* 
is a linear operator acting from D,p into Dp. In this 
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case the solution v of the equation v— P*v = 0 also belongs 
to D.»(@+I),p > 2. Transforming the double integrals 
by means of Green’s identity we obtain 


n= Jf A(t) MEA otaran 


=i f ao 9 v(t)dédn 


ED T. g|>e 


z z Jao R Ot 


+3 > tim f aoe, Ci- 


> tzes 


— ff (ao ka ddn . (9.46a) 
G 


It can readily be proved that 


0 
vE 
Hence, applying once more Green’s identity to the double 
integral on the right-hand side of the relation (9.46a), 
and taking into account that gẹ = 0 on I we obtain 


= o(d =0, zek. 


=-4 z) O Ta 





AV 
+f agan. (9.47) 


Since 








89o(f, 2) _ 1 gol, 2) 
at BL ot on I, 2G, 


where » is the outward normal to I at the point ¢, the 
formula (9.47) can also be written in the form 


f Sao otasan 
G 


_1 fACE) ago(C, 2) 32 Av 
=a] a ee aes | gta at dédn. (9.48) 
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Similarly, we obtain the relation 


Jf Ade) O 
G 


=- Jfaeas 


In view of (9.48) and (9.49) the equation (9.44) can be 
written in the following form 


2+ f f ot, 2)Re ja BANOE) 
G 





(9.49) 





ol? ot 
+7 1C)02)| dédn 
=o Ref A (it-t neka Past. (9.50) 


Applying the operator A to both sides of the above relation 
and taking into account that 49(z,¢) = g(z,¢) is the 
Green’s function for the circle, we obtain the equa- 
tion (9.46). Moreover, if in the equation (9.50) the point z 
tends to the boundary I of the domain G we have 
v(z) = Re{A(z)#}v(z) (on T). 

Since |A|<1 this relation is possible only when v = 
on T. It has, therefore, been established that if v is a solu- 
tion of (9.44) it is a solution of the adjoint homogeneous 
Problem D. The inverse assertion is also true. Let us 
consider the non-homogeneous adjoint boundary value 
Problem D’: 

L(t) =h (in G, v=0 (onl). (9.51) 
It is evident that its solution which will be sought also 
in the class Dz», p > 2, satisfies the integral equation 


ote) = f f ale, pme | SAFI + 


aAd(t)(c)_ 1 
a ee 


+p] J ster Di aed 
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Transforming the first double integral by Green’s identity 
and taking into account the boundary condition we obtain 
the following integral equation equivalent to the problem 
under consideration: 


~ 1 
v() Bro =] i [goles S)hu(C)@Edy. (9.52) 


It follows, therefore, that the homogeneous Problem D 
is equivalent to the homogeneous equation v— P = 0. 

In the general case when A is a measurable bounded 
function and A,«2Z,(@+TI),p> 2, the solution of the 
equation (9.52) does not in general belong to Dap and, 
consequently, it cannot be regarded as a generalized 
solution of Problem D’ in the ordinary sense. In this 
case a special definition of the adjoint operator is required. 


9.4. The method presented in this section can also be 
applied to a number of other boundary value problems. 
For instance, let us consider for the linear equation (9.36) 
the second fundamental boundary value problem which 
will hereafter be called Problem N: 


L(u)=h (in @),* wo (on T) (9.53) 


(v is the outward normal to I). This problem was in- 
vestigated by Vinogradov, [15a] whose results will be 
presented here. 

As before, the domain @ is the circle |z| < 1. The re- 
maining asumptions concerning the coefficients and the 
free term remain unchanged. 

It is natural to seek the solution of the problem in 
the class D,»(G+TI),p > 2. Then it can be represented 
in the form 


u(a,y) = [f 9e, c)otdëdn+e = Iħo +e, (9.54) 
G 
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a 


where ¢ is a constant, 9 = Au and g is the Neumann 
function for the unit circle: 


gle, t) = 2 im je-H0 -Öl ete. 


Let us note the following properties of this function: 


(1) 9le,c)=git,2); (2) 2&9 0 on r,ce@) 


OV, 





(3) Aj=—*; (4) Sf Ge, adn =0. 
G 


If o e L,(G+TJ), p > 2, then u has continuous derivatives 
in the Hölder sense which are given by the formula 


AA ə 
au = The = | {9129 ocyaedy, 
G 
Tt is also evident that 
DecOdG+I), a= p- l 


There also exist the generalized second derivatives given 
by the formulae 


Ou 


1 
seam 0-5 | eO, 
Pu 


A a ag (z 
G 





0z? 


The last integral is taken as its Cauchy principal value; 
Ilo is a linear operator in L(G +T), p > 2, (Ch. I, §9). 
Hence, 


Lytle, G) < ApLp(o,G), Ap = La À) . 


In exactly the same way as was done above for the 
operator I, it can be established that 


L({It,) = 4,=1. 
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Therefore, in view of continuity of A, with respect to p, 
for any positive number g < 1, a number ¢>0 can be 
found such that the inequality 
q4p<1, if 2<p<2te. 

is satisfied. Introducing the above expressions for the 
unknown function u and its first and second derivatives 
into the equation L(u)= h we arrive at the following 
singular integral equation, completely equivalent to the 
problem stated 

o(z)—Pe = —jef+th, (9.55) 
where 


Po = — Re[A(z)Iho + A2) Ê e]— 
1 A 1 
-ifefhe- Í f ecragan. 


This operator is linear and acts from L,(@+J) into 
L(G +T), p > 2. It has the form 
Pe = P.g+Pie, 
where 
Pre = — Re[A(z)Ihe] , 


Pye = — Bef Ade) Do] — Ff (edie —* | f ettan. 
G 


In view of the relation qAp < 1 the operator I—P, has 
the inverse (I—P,) (I—P,)- in Lp, p > 2. 

Applying to both sides of the equation (9.55) this 
operator we obtain an equation of Fredholm type 


e(z)—(I—P,) Po = HI—P,)*(h—ef). 


Consequently, the Fredholm alternatives may be applied 
to the equation (9.55). The condition of solubility of 
this equation has the form 


ff (fh odady =0, 
G 
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where v is an arbitrary solution of the adjoint homo- 
geneous equation 


v— Êw =0. (9.56) 


This equation is also equivalent to a homogeneous Fred- 
holm equation. It has, therefore, a finite number n of 
linearly independent solutions. If n = 0 Problem N has 
a solution for an arbitrary right-hand side h. Moreover, 
in this case the homogeneous Problem N has one (linearly 
independent) solution. This result follows from the fact 
that Problem N is reducible to the equation o—Po = 
= —icf which has a solution for an arbitrary value of 
the constant c. In the case n > 0 let us consider the con- 


stants f; = ff fo; dady(j =1,...,) where v; are linearly 
G 


independent solutions of the equation (9.56). Obviously, 
there may exist two cases: 

(1) f; = 0 for all values of 7 = 1,..., n, 

(2) f; #0 for at least one value of 7. 

In the first case Problem N is soluble only if the con- 
ditions 

h; = J] winay =0 (=1,.,%), 
are satisfied. Then the homogeneous Problem N has n+1 
solutions. In the second case Problem N has a solution 
only if the following conditions are satisfied 
o=} fp £0), WPL =O G=2, mm). 
1 1 

Thus, in the last case there are n—1 integral conditions 
for the right-hand side of the equation. Hence, if n = 1 
and the condition f, + 0 is satisfied, Problem N is always 
soluble and has a unique solution. 

9.5 In this subsection we shall complete the results of 
the preceding one, introducing the adjoint problem. 

We now make additional assumptions, namely: (1) 
a,b,c e DsAjG+T); (2) d, e € Dip G+), p> 2. Then it 
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can be proved that the solution of the integral equa- 
tion (9.55) belongs to the class Da p(G +T), p > 2. More- 
over, taking into account that 


a Og By 
Pro = —Re | Sho” RA + ase) HE 








+O +i 0) dean, 


and transforming the double integrals by means of Green’s 
identity we obtain 


Boo = —Re f | (o-tont 100] 2,004 
G 


+2 oldgdn— [ Q(2)G(2,0)as, (9.57) 
r 





where 
A(C)E2 dv A(¢)f?] dw 
Ta e£: “at Re |— z ia 
voll tty bey hab gee. (9.58) 


It should be observed that the formulae (9.57) and (9.58) 
are valid not only for the circle but for an arbitrary 
domain, provided that the function g(z,¢) satisfies the 
conditions 


g (z, È) = np- tl + ĝo, Ao (on I’), 


where ĝo is a function continuously differentiable in G+ I. 
In view of (9.57) the equation (9.56) can also be written 
in the form 


o(e)+Re | | [Co-o Fele 0+ 
$ 


tzit f 20e, tds = 0. 
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: ð 
Applying the operators A and z to this equation we 


obtain 


l d 
pa J f fodédn (in@), —49=0 (nT). (9.59) 


According to (9.58) the last condition has the form 


to + Be ya =0 (on T), 
where 
a, =1—Re[A(C)07], By = Re[2iA(f)0?], 


dA or aA Fr ; Based sA FI 
Ya = Re |- pe tigt TAAU —2i4¢'| . 


Thus, the solution of the integral equation (9.56) is a 80- 
lution of the boundary value problem (9.59) which na- 
turally should be called the problem adjoint to Problem N. 
Obviously, a, 40 on T, since |A(f)| < 1. 


9.6. The method presented above can also be applied 
to the investigation of the Riemann—Hilbert boundary 
value problem for an elliptic system of equations which 
has not been reduced to the canonical form. This problem 
was investigated by Vinogradov, [15b], whose results 
will be given below.* 

We found in Ch. ITI, §17, that such a system can be 
written in the complex form 


ôw — 9,(2) 8,0 — 9.(0,0+ Aw +- BU =F, (9.60) 


where q, and q, are measurable functions which satisfy 
the inequality 
lale) + |golz)|< <1, (9.61) 


and the functions A, B and F belong to the class L(G +T). 
* Somewhat modifying the formulation of the problem Vino- 


gradov recently extended these results to the case of a quasi-linear 
elliptic system of equations [15c, d]. 
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The problem will be considered for the circular domain G, 
|e|<1, and the boundary condition will be taken in the 
canonical form 


Re[zw(z)]=y (on I: |z| =1), (9.62) 


where n is an integer. The general boundary condition 


Re[A(z)w(z)]=y7, A=atipe Cl), 

for an arbitrary simply-connected domain G of the class Cj, 
0<y<1, can be reduced to the form (9.62) with the 
aid of a non-singular transformation of the form (9.2) 
and a substitution of the form 

w(z)ex®) , 
They leave invariant the form of the equation and do 
not violate the condition (9.61). 

Besides, with no loss. of generality we shall assume 
that y = 0. 

Thus, we shall consider the following boundary value 
problem. 

Problem A. It is required to find in the circle G, |z| <1, 
the solution of the equation (9.60) satisfying the boundary 
condition 

Re[z“w(z)]=0 (on T). (9.63) 


The solution of the problem will be sought in the class 
of functions continuous in G+JI and belonging to 
Dil G+L), p > 2. 

We first consider the case of a non-negative index, 
n> 0. It follows from the formula (7.5) (see also [14h]) 
that in this case the required solution of the problem 
can be represented in the form 


w(z) = Paf+®,/(z) , (9.64) 
where 
aS 1 FE) gnt1f(C) 
Paf = =e te 1—2t | atan 


D(z) = tan2™ + bA an( 2 —22n-k) 4 7B (gk + g2n—k) , 


k=0 


25 
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dos Boy +++) An—1; Pn-1; Qn being arbitrary real constants. 
For an arbitrary function f of the class L(G +T), p > 2, 


Paf € Ca (G+T), a= r-t, and the right-hand side 


of (9.64) satisfies the boundary condition (9.63), no matter 
what the real constants ax, 6, are. In addition, w has 
generalized derivatives with respect to Z and z, which 
are given by the formulae 











0; Paf a Í , 
Paf = Saf ` 
1 erti- 2Qntz) 22" f(t) i 
=n pa nate | dédy, (9.65) 


According to the Zygmund-Calderon theorem S,f is 
a linear operator acting from Lp into Lp, p > 1. Intro- 
ducing the expression (9.64) into the equation (9.60) 
and taking into account the relations (9.65) we obtain 
for f the following integral equation: 


fj- Sf = Fy, (9.66) 
where 
Sj = QSnf + 4af — APn—BPnf ’ 


Fy = F + GPo(2) + Ge Po(z) — AD,(z) — BH, (z) . 





The operator S,f can be represented thus 


Saf = Saf +(2n+1)22"Tof , 
where 


AY. eget Pk 
ee 7" 


-+ fps, ge ae a 


Therefore equation (9.66) can be written in the form 


t-Sf—Paf = Fo, (9.67) 


TE a 


and 
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where i ` fe 
Sf = qSnf + q2Snf > (9.68) 
Pyf = (2n +1)” g Tof + (2n +1)" gT f—APof — BPof . 


Calculations similar to those which enabled us to prove 
above the inequality (9.20), make it possible to establish 
that ee oe 

(Saf, Saf) < (F, f), feL(@+Tl), 


Here also equality can take place. Therefore 
L(8n) = llÊnlla = 1 . 


Denoting by Ap the norm of Sn in Lp, i.e. Ap = Ly( Sa), 
we have in view of (9.61), (9.68) 


a 


LaS) <p, p>l. 
Since A, = 1, a number p> 2 can be found such that 
WAp<1. 


For a fixed p the operator [—S has the inverse (I— 8)" 
in Ly. Consequently, the equation (9.67) which is equi- 


valent to the original boundary value Problem A, is 
reducible to the equivalent Fredholm integral equation 


fj- I- ÂP, = (I—8)7F,. 


Therefore, the Fredholm theorems can be applied to the 
equation (9.66). We now prove that the homogeneous 
equation 

f—Sf=0 
has no solution. If f is a solution of this equation the 
function w = Paf is a solution of the homogeneous Prob- 
lem A° and moreover, it satisfies the conditions 


f w(e)e*-1dz = 0, k=0,1,..,2%. (9.69) 
r 


Consequently, we have fo prove that the solution of the 
homogeneous Problem A° which satisfies the additional 
conditions (9.69) identically vanishes. 


25* 
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In accordance with Theorem 3.31 the function w(z) = 
= P,f constituting a solution of the homogeneous equation 


W — qW — 9.0.0 + Aw+ BU =0, (9.69a) 
can be represented in the form 
w(z) = DEW (2)]e® , (9.70) 


where W (z) is a homeomorphism of the plane z onto the 
plane W,® is a function holomorphic in the domain 
W(G) and (z) is a function of the class D, p(E), p > 2, 
holomorphic outside G and vanishing at infinity. Accord- 
ing to the boundary condition (9.63) we have 


Re {2-*@[W(z)]e} =O (on T). 


Performing the change of variables ¢ = W (z) we obtain 
for the function ©(¢) the boundary condition 


Re[E™A(2)P(c)] = 9 (on T), (9.71) 
where I; = W(I) 


A(G) = er Gey. 


It is readily seen that ind 2,(¢) = 0 with respect to the 
curve I. By virtue of Theorem 4.7 the solution ®(¢) 
of the Riemann—Hilbert boundary value problem (9.70) 
can not have more than 2n zeros in the closed domain 
G+JI. Consequently, according to (9.70), the function 
w(z) also has not more than 2n zeros in G+J/. But in 
view of the boundary condition (9.63) 2-"w(z) takes on I" 
purely imaginary values. Let ws, y) be a function 
harmonic in Œ and equal to iz”w(z) on T, i.e. 


Uy = t2-™o(z) (on I). (9.72) 
In view of the conditions (9.69) u, satisfies the relations 


2n 


f wedo =0 (b=0,1,..., n). 
0 
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It follows, therefore, that u(v,y) has the form 
us, y) = Re[e”+ Ø (2)], 


where ®, is a function holomorphic in G. Hence, there 
pass through the origin of coordinates not less than 2n +2 
lines uo = const = 0. If uw, does not vanish identically 
these lines will cut the circle I at 2n+2 distinct points. 
This result implies in view of (9.72) that w(z) has not 
less than 2n+2 zeros on I’, i.e. we have a contradiction 
which leads to the following result: w = P}f = 0. 

It has thus been established that the equation (9.66) 
has a solution for an arbitrary right-hand side belonging 
to Lp. Since the right-hand side of the equation (9.66) 
contains 2n+1 arbitrary real constants its solution also 
contains these constants, the dependence being linear. 

It has therefore been proved that the non-homogeneous 
Problem A is always soluble and the corresponding homo- 
geneous Problem Àe has 2n+1 linearly independent so- 
lutions. 

We proceed to the investigation of the problem with 
a negative index. It follows in this case from the equa- 
tion (7.32) that the required solution of Problem A is 
representable in the form 


(2) = Ptf =—} = f (2+ ©) mawn ERO) agay, (9.73) 


where k = —n > 0 and f is the unknown function of the 
class L(G +T), p > 2, which should satisfy the relations 


a,(f fans |i (fti -1+ fl2*-1-1) Edy =0 (9.74) 


(G=1,...,%). 


There are altogether 2k—1 real relations. We shall denote 
the subspace of elements of the space Z,(@+J°') which 
satisfy the conditions (9.74) by Lp.%i(@+J). For an 
arbitrary element f of the subspace Lp o.-(@+J°) the 


360 GENERALIZED ANALYTIC FUNCTIONS 


function (9.73) satisfies the homogeneous boundary con- 
dition (9.63). Introducing the expression (9.73) into the 
differential equation (9.60) we obtain for f the following 
integral equation: 





f[-Sf=F, (9.75) 
where 
oP aP z= 
sep = etl 9, PE APE- BPN. 


It can be shown that the singular sae operator 


tj = FU aM ee ae HO asan 


has the norm in L, equal to unity, i.e. 
L,( Si) = 1. (9.76) 





Regarding now Sif = q,Stf+qSitf as an operator in 
L,(G+TI),p > 2, we have 


Lol SS) < qoLp( SF) - 


According to (9.76) a number p > 2 can be found such 
that 
L(Si)< 1, @<i1. 


It follows that the operator J—S} has an inverse in 
L,(G+TI). Applying to both sides of the equation (9.75) 
the inverse operator (I— S$)! we obtain an equivalent 
equation with a completely continuous operator. Hence, 
the Fredholm theorems may be applied to the equa- 
tion (9.75). Let f satisfy the equation f—S*f = 0. Let us 
represent f in the form f= fọ+ fp where fy ¢ Lp,o.-1(@), 
fr = CZT! + ZE +... (Co = Co). The polynomial fy is uni- 
quely determined by the relations a,(f—f,) =0 (j= 
=1,2,...,k). If we represent w = Pif as a solution of 
the equation (9.69a) in the form (9.70) and take into 
account that P£f, satisfies the condition (9.63) we obtain 


Re {2P W (z)]e*} = Ref, on T, 
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where f, is a polynomial in z of (k—1)-th degree. A reason- 
ing similar to that used above (p. 359) leads to the result 
fi; =0,®=0 and, consequently, w=0. The last fact 
proves the solubility of the equation (9.75) for an arbi- 
trary right-hand side of the class Ly(@ +T), p > 2. Thus, 
the solution of the equation (9.75) is representable in 
the form f = (I— S*)1F. This solution should be subjected 
to the conditions (9.74). In consequence we obtain the 
following 2k—1 integral conditions of solubility of the 
non-homogeneous Problem A: 


Jf (zF, +x Fa) dædy=0 (fj =1,...,2k—1), (9.77) 


where F, and F, are the real and imaginary parts of the 
function F, and y; and x;’ are definite linearly independent 
functions. 

Thus, for n< 0 the homogeneous Problem A? has no 
non-trivial solution and the non-homogeneous Problem A 
is soluble only if the conditions (9.77) are satisfied. 


§10. Remarks concerning certain papers on Problem A. Some 
formulations of more general problems 


10.1. It was already indicated above that Problem A 
was first investigated by Hilbert, [26a], for the Cauchy- 
Riemann system of equations. It constitutes a particular 
case of a more general problem stated by Riemann in 
his famous thesis ([76], p. 78-80). The Riemann problem 
can be stated as follows: it is required to find a function 
w(z)=utiv analytic in the domain G, which satisfies 
at every boundary point the relation 

F(u,v)=0 (on T). 

Riemann, however, stated only general considerations 
concerning the solubility of the problem and a method 
of solution. Hilbert was the first to investigate the case 
of the linear boundary condition of the form au-+ po = y 
(on J’) in two papers (see [26a], Ch. X). In the paper [26b] 
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the problem is reduced to a singular integral equation whose 
investigation contains certain inaccuracies leading to un- 
true statements. A different method of solution of the prob- 
lem for a simply-connected domain was proposed later by 
Hilbert in the paper [26a] (p. 82-83). The case of a multiply- 
connected domain was first examined by Kveselava, [39a]. 
He established a number of important conditions of 
solubility of the problem; in particular, the case n = 0 
was investigated. 

The case of discontinuous coefficients was investigated 
by Muskhelishvili, [60a]. More general problems were 
dealt with in the papers of Gakhov, [23], I. N. Vekua 
(14b, g], Sherman [94*], N. P. Vekua [14*a], Khvede- 
lidse, [91], and others. 

It should be observed that Hilbert’s paper, notwith- 
standing its defects, had an important historical value. 
Together with a paper of Poincaré [73] devoted to the 
theory of tides, it greatly stimulated investigations on the 
theory of singular integral equations and boundary value 
problems for analytic functions. 

It was also Hilbert who first considered the boundary 
value problem for the system of equations of elliptic 
type [26a] (Ch. XXVII) 


Ug—Vytau+tbv=f, UWytr%e+eu+dv=g, (10.1) 
u=y (on T). (10.2) 


He investigated this problem by means of Fredholm in- 
tegral equations. His reasoning, however, contained in- 
accuracies which led to a number of untrue statements, 
([26a], p. 219, Theorem 43). These inaccuracies were 
indicated in a paper of Hellwig [24]. 

To the general boundary value problem for the system 
of equations (10.1), which was called above Problem A, 
are devoted the papers of Hurwitz [29], Usmanov [89a, b], 
Haack and Hellwig [21], Haack [20], Hellwig [24a, c], 
J. and J. Nitsche [62], Joh. Nitsche [63a, b, c], Joach. 
Nitsche [64a], Gakhov and Khasabov [23*a], [23a]. 
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In a more general form the problem was investigated in the 
author’s paper [14a]. The fundamental results of the last 
paper completed by many new results of the same author 
and also the results of Bojarski (see Appendix to Ch. IV) 
and Vinogradov [15a, b] are treated in this chapter. An 
approximate method of solution of Problem A was ela- 
borated in the paper of Klabukova [40*]. Boundary value 
problems for an elliptic system of a more general form were 
examined in the papers of Bers and Nirenberg [7a, b]. 

Bojarski investigated boundary value problems for the 
system of equations (10.1) with the boundary conditions 
of the form ([11a, a’]) 


Re {ag(t)(t) + f bolt, t)w(t,)at,} = y(t) (10.3) 
r 


and 
Re[ao(t) a0 + bo(t)w] = y(t) —|ao(t)| = 1. (10.4) 
Introducing the adjoint homogeneous problems he 
established the necessary and sufficient conditions of 
solubility of the problems (10.3) and (10.4), and derived 
the important relation 


1—U = 2n—3(m—1), (10.4a) 


where J and l are the numbers of solutions of mutually 
adjoint homogeneous problems, n is the index of the 


function a(t) and m+1 is the connectedness of the 
domain. 

Recently Daniluk proposed a new method of investiga- 
tion of the problem (10.4) ([11d, e, f]). Let us note some 
of his results. Taking the original equation in the form 
ôw + Bw = 0 and introducing a complex vector F with 
components w = u+ iv, w, and ©, the problem (10.4) can 
be reduced to an equivalent problem of the form 


é;F+A,F+B,F=0 (in @), 
Refg(t)F]=y (on I), (») 


where A,, B, and g, are matrices expressible explicitly 
in terms of the coefficients of the original problem. The 
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problem (*) can be tackled by the methods developed in 
this chapter for the solution of Problem A. Here as the 
adjoint problem we have the problem 
0,F’— A;F’— BiF’=0 (in @), 
Re[gi(t)F’] =0 (on T) 

the necessary and sufficient conditions of solubility of 
the problem (10.4) taking an appropriate form. In parti- 
cular, a new proof of the formula (10.4a) is given. It is 
important to make clear in what cases the values of l 
and V can be determined separately. To this end we 
introduce a boundary value problem containing the real 
parameter, B = 1B), b = Ab). Restricting ourselves to the 
case of a simply-connected domain we can reduce this 
problem to a Fredholm integral equation of the form 
F—T,F =Ø by following the method indicated in §7.2 
and §7.3. It is proved that the operator T, can have 
only a discrete spectrum A. We note one important 
result implied by these considerations. If n>0 and 
dé A, then 1=2n+3 and V =0. If now n<0 and 
Aé A, then l <2 and all the cases 1 = 0,1, 2 can occur. 


10.2. We shall see in Ch. V (§8) that many geometrical 
problems reduce to the boundary value problem (10.4). 

We now indicate some other boundary value problems 
whose investigation is of some interest, especially from 
the point of view of geometrical applications. 

I. Let J’ be a simple closed curve of the class Cp. Let v(t) 
be a complex function of the point t of the contour T, 
which establishes a homeomorphic mapping of this contour 
onto itself. It is required to find in the domain G bounded 
by the curve I the solutions w, and w of the equations 





6,0; + Aw; + Bwe;,=0 (j =1,2), (10.5) 


satisfying the boundary conditions of the form 





[a,(t) w(t) + ag(t)w,(t) + alt) Oo, (t) + aalt) OO jn 
= 05(2) W(Z) + ag(Z) 205(2) + Aq(Z) 0,0, + ag(%) 0; Wy , (10.6) 
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where a,(t) are specified functions of the point t on the 
curve I. The coefficients of the equations (10.5) belong to 
the class Lp(G +T), p > 2. This problem is a generalization 
of the familiar Carleman problem for analytic functions, 
[38b]. We arrive at such a generalized statement of the 
Carleman problem for instance in the investigation of the 
geometrical problem of contact of two surfaces of positive 
curvature (see Ch.V, §8). 

In this respect it is of interest to establish criteria of 
existence or non-existence of non-trivial solutions of the 
problem (10.6). We should observe that it can be assumed 
that »(t) =t in geometrical problems. 

II. Let G+ and G be the inner and outer domains 
bounded by the curve T. It is required to determine in Gt 
and G the solution of the equation 


é,w+Aw+BG=0, A,BeLp,A(E), p>2, (10.7) 


satisfying the boundary condition of the form 


Ealt) 2*(t) + ag(t) w*(t) + a(t) (G400)* + aalt) (27%) * l-re) 
= a(t) w(t) + a,(t)w-(t), (10.8) 


where v(t) is as before the homeomorphism of the con- 
tour T onto itself, a; are known functions of the point t eT. 
The formulation of the problem, similarly to the preceding 
problem, is generalized to the case of a multiply-connected 
domain. The above indicated geometric problem can be 
reduced to a problem of the form (10.7)-(10.8). 

HI. It is of interest also to investigate the problem (10.4) 
in the case when the function a(t) vanishes on a part 
of the boundary of the domain. There exist simple geo- 
metrical problems which lead to this case (Ch. V, §8). 


APPENDIX TO CHAPTER IV 
ON SPECIAL CASES OF THE RIEMANN-HILBERT PROBLEM 


B. BOJARSKI 


The special cases of the Riemann-Hilbert problem 
(Problem Å) 


Re {7} =0 (for T), eMC), (1) 


are said to be the cases in which the index n of the problem 
satisfies the inequality 


0<n<m-l1. 


Henceforth, continuing the reasoning of Ch. IV, §7-10, 
we shall present a number of results concerning special 
cases of the Riemann—Hilbert problem. These results 
elucidate the nature of the solubility relations of Prob- 
lem A in the indicated cases. 

In accordance with the results of §4 we shall confine 
ourselves to the case when the domain G is bounded by 
the curve I’ constituting a union of circles To, I, ..., Tm, 
Io being the unit circle and all T}, j >1, are situated 
inside Jy. Let the point z = 0 belong to the domain G. 
The problem (1) will be reduced to the canonical form (3.14) 
assuming also that Q,(z) = (e—a)~”. We shall denote by 
B,(a),aeG@ the class of functions (z) analytic in G 
and continuous everywhere in G+T except for the point 
z = a where ®(z) may have a pole of the order not greater 
than n. For a = 0 we shall set Ba(0) = Bn. Then it is 
readily observed that the problem (1) is equivalent to 
the following problem. 
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Problem An. To find a function ®(z) « Bala) satisfying 
the boundary condition 


Reje- Apt) = 0, (2) 


where a(t) is a real piecewise-constant function on T, i.e. 
a(t) = a; = const. on Ij},7 =1,..., M; a = 0. If the func- 
tion A(t) is specified on T and the point a is fixed inside G, 
then the function a(t) and the sequence a; (j = 1,..., M) 
are determined uniquely in accordance with the formulae 
(5.68) and (5.69). If the sequence a; is replaced by a se- 
quence a; such that a; = a;(mod1) for all j, then it is 
evident that Problem An is unchanged. It is, therefore, 
natural to regard the set of numbers a, (j = 1,..., M) as 
a point of a real m-dimensional torus Tm. Then for any 
fixed n the torus Tm represents the variety of all prob- 
lems An. On the other hand, every problem A of the 
form (1) has, according to the formulae (5.68) and (5.69) 
a fully determined representative among the problems An, 
which is completely equivalent to the given problem A. 
The qualitative nature of the solubility relations of 
Problems A’and A, is identical. We now proceed to the 
investigation of the latter problem. 


1. We first give two simple lemmas concerning the 
solutions of Problem An. They are stated in a somewhat 
more general way than is necessary for further consid- 
erations. 


LEMMA 1. Every function (z) meromorphic in G, 
continuous on T and satisfying the boundary condition (2) 
is analytically continued through I. 

PROOF. The statement follows directly from the prin- 
ciple of symmetry, since according to our assumption G 
is a circular domain and the condition (2) implies that 
on the plane of the variable ® the boundary values 
of the functions (z) on I; lie on the straight line 
Re {e mup} = 0. 

Lemma 1 is still valid if we allow the presence of a finite 
number of points on J’ on approaching which from the 


368 GENERALIZED ANALYTIC FUNCTIONS 


inside of G the function ®(z) tends to oo. For proving 
this assertion it is sufficient to investigate the function 
®, = z in the vicinity of these points. According to 
Lemma 1 the above indicated points are the poles of 
a finite order of the functions ®(z). 

Suppose that the meromorphic function (z) which 
satisfies the boundary conditions (2) takes in G+J" some 
value h. In view of Lemma 1 every h-point of the func- 
tions (z) in G+T/ has a definite finite multiplicity. 
Let us denote by Ng(h) the sum of the multiplicities of 
all h-points of the function @(z), situated inside G. By 
Nr(h) (j = 0,1,...,m) we denote the sum of the multi- 
plicities of the h-points of the function ®(z) on J. Let 


N/(h) = 2 Nh). 


LEMMA 2. For all finite h-points of the function ®(z) 
satisfying the boundary condition (2), not identically 
equal to a constant and continuous on I, we have the 
formula 


2N@(h) + Nr(h) = 2Ne( co) , (3) 


where Ngolo) is the sum of multiplicities of all poles of 
the function (z) inside G. All the numbers Nr (h) are 


even. 


PROOF. Let us consider the function y(z) = ®(z)—h. 
By virtue of Lemma 1 this function has only a finite 
number of zeros in Œ@+I. Let 2,,..., 2p be the set of its 
zeros inside G and 2},...,2 the set of zeros on J. Let 
fi, -3s be the poles of (z) inside Œ. Let us choose 
a sufficiently small positive number € such that the 
circles K, with centres at the poles of the function (2) 
or at its zeros on I do not intersect. Removing from 
the domain G the sum of these circles we obtain a do- 
main G, bounded by the contour T,; for a sufficiently 
small e all the points 2,, ..., Zp lie inside G, and the points 
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C1, --,6s and 21,...,2, outside G,. According to the 
principle of the argument we have 


Nolh) = = lim Arargp(2) = > NG- pI (4) 
e>0 k=1 


k=1 


where N(¢,) is the multiplicity of the pole ¢, and N (zz) 
is the multiplicity of the zero z. The first sum is obvious, 
we shall therefore consider only the second one. It rep- 
resents a sum of the increments of argy along somewhat 
deformed boundary curves J: in moving along the 
curve l}, approaching the distance « from any of the 
zeros 27, we have to pass on the are of the circle of radius e 
with centre at zp. But according to the boundary con- 


dition (2) on the sections rye of the boundary line I}, 
between two neighbouring zeros 2; and z;, argg(z) has no 
increment, since y(z) = —h+io(z)es, o(z) is there real 
and does not vanish; in other words the values of (z) cover 
a finite section of a straight line and the values of (z) 


on the ends of rye are equal. Therefore, if this straight 
line does not pass through the origin of coordinates, 
then 4,.,argp = 0. If it does pass through the origin, 
j 

then according to our condition y(z) #0 on ra“, the 


+ 
values of g(z) on 17°" are situated only on one semi-axis 
of the straight line under consideration. Hence, we have 


also in this case A,./.,argy = 0. 
I 


Thus, argy takes an increment different from zero 
only in the motion along the arcs of circles of radius e 
with centres at the points z4. But for «->0 the arcs under 
consideration become semi-circles and then, according to 
Lemma 1 the formula (4) holds; hence, also (3) is valid. 
We notice also that 4Npr (h) is an integer, i.e. Nr(h) is 
an even number for arbitrary j and h. This completes 
the proof of Lemma 2. 
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Lemma 2 constitutes a more precise statement of the 
formula (4.17) in application to Problem An. The proofs 
of both formulae also in principle are identical. 

It should be noted that Lemma 2 cannot be extended 
to the general case of the boundary value Problem A, 
for the h-points are not invariant with respect to the 
transformation to the canonical form, if h Æ 0. 

Lemma 2 implies immediately a new proof of insolubility 
of the problem (5.2) (§5.1) if the conditions a; = 0{mod1) 
are not satisfied. 

In fact, then Nagl co) = 0 and according to (3) Ng(h) = 
= Nr(h) = 0, ie. the function ®(z) = const = ¢. In view 
of the boundary condition (2) ¢ #0 only under the con- 
dition a;=0(mod1), į =1,..., m. 

For a complete investigation of Problem A, in the 
class B, we shall need the following lemma: 


LEMMA 3. Let E, be the domain of the variable z 
bounded by radial cuts Ilk =0,1,.., m) of a finite 
length situated respectively along the straight lines lx, 
Re(e~™«z) = 0, a) = 0. If the function Ð = D(z) maps E; 
conformally and univalently onto the domain Bs of the 
plane of the variable ©, bounded by the cuts Ij, situated 
along the same lines ly, respectively, and @(co) = oo, 
then D(z) = cz + iè where c and © are real constants. È+ 0 
only if a, = 0(mod1) for all k=1,2,...,m. 

PrRooF. Under the conditions of the lemma the func- 
tion (z) has a simple pole at the point z= co, and 


lim ote) = y £0. We note that the essence of the lemma 


&->00 


consists in the fact that we make no assumptions about 
the situation of the zero of the function ®(z) or about 
the number y. 

First, we examine the case in which ©(0) =0. It can 


D(z) 


easily be verified that the function (2) = a is every- 


where bounded. It is obvious if the point z = 0 does not 
lie on any of the cuts Ty. If z = 0 lies inside the cut Ix, 


BOUNDARY VALUE PROBLEMS 371 


0 < ko < m, then the boundedness of the function (2) 
is ensured by Lemma 1. In the case in which the point 
z= 0 is an end of one of the cuts J; (assume that it is 
the cut Io) Lemma 1 cannot be applied. Let us situate I, 
along the positive real semi-axis and let us map by means 
of the function ¢ = f(z) the exterior of the line I, onto 
the interior of a smooth curve, say the circle K, in such 
a way that the point z = 0 remains invariant, f(0) = 0. 
Obviously, f(z) has the form f(z) = 7,(é), E = yz, in the 
vicinity of the point z = 0, where f,(¢) is an analytic 
function in the variable &, 7,(0) = 0, e is bounded for 


é—>0. The function ® (£) = ®(z) satisfies a boundary 
condition of the form (2) on K+ K’ where K’ is the union 
of the images of the lines Lp, k #0 in the mapping 
¢ = f(z). Besides, ®,(¢) vanishes for ¢ = 0 and has a pole 
of the first order for ¢ = oo. It cannot vanish together 
with (z) at any point ¢ 40 of the domain bounded by 
the curves K+K’ or on these curves. Since the curve K 
is a circle we may apply Lemma 2. In view of the for- 
mula (3) we find that ®,(¢) has a zero exactly of order 
two at the point ¢ = 0, i.e. 



































P(2)} _ |PrlS) P| _ 2o (ne) = D, | | fE) | 
z C z ¿E ie sale | Vine sa éj? 
i.e. PW is bounded. 


Thus, the boundedness of ¢(z) has been proved. Now, 
according to the conditions of Lemma 3 Img(z) = 0 


on Iz, k =0,...,m whence it follows that p(z) can have 
only a real constant value. 
Let now 


(0) = ie- £0. 


We again introduce the function g(z) = P(e) (0) 


and as before we find that p(z) is everywhere bounded 


26 
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in E, including the point z = oo. Moreover, it satisfies 
the boundary condition 


PON- e on I; 
? 





Img(2) = —Im lel=t, (5) 


z t 
O< <œ (k=0,1,.., m), (6) 
where 
or = — Imei — — gin 2r (ap— 0). (7) 


If z = 0 (i.e. t = 0) belongs to any of the intervals [t;, tg 
defining the lines J;, then in accordance with the con- 
ditions of the lemma the corresponding ox = 0. Therefore, 
we have written the sign of strong inequality in the 
first and last inequalities (6). The function g(2) = u + iv 
is a bounded and single-valued solution of the non- 
homogeneous Dirichlet problem (5) for the domain £,. 
We shall prove that such a solution exists only for ọx = 0, 
k= 0,1,...,m. In this case it is a real constant. 

Let us first consider the case in which all a, # 0. Then, 
if there are both negative and positive numbers among 
them we arrive at once at a contradiction. In fact, if (z) 
is not a constant, then every boundary continuum of the 
domain (H,) (y(H#,) is the image of the domain £,) 
Qk 
+? 
0<t,<t<t/, ie. wholly beyond the negative or posi- 
tive imaginary semi-axis, and continua of both kinds 
occur. Such a domain, however, cannot be bounded. 

Thus, all 9, have the same sign. Assume that 0; > 0, 


lies in view of (5) beyond the section of the line v, v = 


i d 
k=0,1,...,m. By virtue of (5) T = -9< 0 on the 
e,o . + dv Ck : 
positive side of Iy and Ts oe on the negative 


side of I, (by positive, we understand the side situated 
to the left in moving along I» in the direction of increas- 


ing t). 
Hence 
du dw + du Z 
an ae l on Ik and ain ~° on Ík, 
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ie. in moving in the positive direction along every 
curve bounding the domain y(H,) we should move always 
in such a way that the interiors of these curves lie on the 
right. This is, however, impossible if g(H,) is a finite do- 
main, since then at least on one contour we should have 
to move in the reverse direction. 

Similarly, we can consider the case in which some 
of the numbers ox vanish. Thus, the assumption that (z) 
is not constant leads to a contradiction. Hence, (2) = 
= ¢ = const. and this result implies that o0,=0 for 
k= 0, 1, ..., m and that c is real. This result is compatible 
with (7) only when o,=0, k=1,2,...,m, and then 
also we should have 0 = 0; otherwise ®(0) = 0. 

This completes the proof of Lemma 3. 

From Lemma 2 and Lemma 3 the following theorem 
can be obtained. 


THEOREM 1. For n=1 any solution (z) of Prob- 
lem A, in the class B, satisfying the condition ®( co) = 0 
establishes a conformal mapping of the domain G onto the 
plane of the variable © with cuts along the straight lines 
Re[e mip] = 0, (k = 0, ..., M). 


If ®, and B, are two such solutions, then Ð, = cH, + Do 
where c is a real constant, and B, is the solution of Prob- 
lem Ay in the class By. 


Proor. According to the condition ©(0) = co and the 
relation (3) we have 2N¢(h)+Nr(h) = 2 for an arbitrary 
finite value of h acquired by the function @(z) in G+T. 
Hence, if Nr(h) = 0, then Ng(h) = 1, ie. if (z) does 
not take the value # on the boundary T, then ®(z) takes 
it inside exactly once. If the function ®(z) has the value k 
at an internal point of the domain, then MV¢(h) = 1 and 
Nr(h) = 0, i.e. it does not belong to the boundary values 
of the function ®(z) on I’. Since in view of the boundary 
condition (2) and the continuity of (z) on I’ the boundary 
values of ®(z) belong to bounded sections I situated on 
the straight lines ,, © = iope, op is a real function 


26* 
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of the point t e l'y, ®(z) maps conformally and univalently 
the domain G@ onto the plane with the cuts Ig. This com- 
pletes the proof of the first part of the theorem. It should 
be observed that the domains appearing in the theorem 
do not necessarily coincide with the canonical domains 
with cuts usually employed, since it is not impossible 
that one of the cuts I; passes through the origin of coordi- 
nates. Obviously, two cuts I, cannot pass through the 
origin; in fact, then on two contours J, and Ip the func- 
tion (z) would have the value 0. This implies that 
N,,(0) > 0 and N,,(0) > 0, and since N (0) and N,,(0) 


are even, N T) >2 and N ri(0) >2. This contradicts 


the formula (3). 

We still have to prove the second statement of the 
theorem. 

Let (z) and (z) be two linearly independent solu- 
tions of the problem under consideration. Then according 


to the results just proved the implicit function },(0;*) = 
= f(®,) would establish a conformal mapping of the 
domain with cuts along the lines Lẹ onto the domain 
with cuts along the same straight lines. By virtue of 
Lemma 3 f(®,) = cØ, +i? where ¢ and ¢ are real con- 
stants. If ¢ = 0, then ®,(z) = c®,(z), which contradicts the 
assumption. If ¢ 4 0, then in accordance with Lemma 3 
a, = O(mod1), k = 1, ..., m. In this case the constant iè 
is the solution of the problem in the class B, and we 
obtain ®,(z) = c®,(z)+7é¢ which was required. 

2. For further considerations it is necessary to for- 
mulate the problem adjoint to Problem A,. It is con- 
venient for our purpose to take the following definition. 

Problem Aj,. To find the function (2) e Rw, n’ = m— 
—n—1, satisfying the boundary condition 


Refer- ert) y(z)] = 0 (on T). (8) 


Transformation from Problem Aj, to the problem adjoint 
in the sense of the definitions of §2, Ch. IV, is obtained 
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by the simple substitution of the form y = —. In par- 


ticular, In and l, are the numbers of linearly ee 
solutions of the problems A, and An connected accordingly 
by the relation (4.24). 


In—U, = 2n—m+1. (9) 


For n <m—1 the numbers J, = 1,(a) and l(a) depend 
on both the number n and the point a e Tm which deter- 
mines Problem An. Below we. shall enumerate some 
properties of the numbers l7 and lp in terms of n, 


In. S Inti <In+2, Thar S lh S lny +2. (10) 


The first of the inequalities follows from the fact that 
Bri: Bn and in passing from By to Bry; only two 


linearly independent (with respect to Sn) functions aii 


and = appear. On the contrary, in passing from n to 


n+1 in Problem Ap, we have Bm-n—ı > Bm-n-2. This 
completes the proof of the second inequality (10). 

We shall below make use of the following estimate 
for ln when n <m—1: 


max(0,2n—m+1)<l<m. (11) 


The first part of the estimate follows from (9), for ln > 0 
According to the first inequality (10), ln < lm-1 = lm-1 + 
+2(m—1)—m+1 = In-1+m—1<m, since lm—ı is the 
number of linearly independent solutions of the boundary 
value problem with the boundary condition of the form (8) 
in the class Bo. But this problem is equivalent to Prob- 
lem A in the class 8, and in view of Lemma 2 it has not 
more than one solution. 
This completes the proof of the estimate (11).. 


THEOREM 2. If In = 2n—m-+1 for some n< m, then 
ly = 2n’—m-+1 for all nw >n. 
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PROOF. If l, = 2n—m-+1, then according to (9) I, = 0 
whence in view of (10,) lw = 0; this implies that lw = 
= 2n’—m+1. 

THEOREM 3. For any n<m—1 we have the estimate 


In snti. (12) 
This estimate is exact. 


PROOF. First of all we note that, taking into account (9), 
we can readily prove that the estimate (12), is equivalent 
to the following estimate: Int+t,<m+1. It is more 
convenient to prove the last inequality. Let @,, ..., Örn 
and ¥,,..., yi, be the complete systems of solutions of 
the homogeneous Problems An and Aj, respectively. 

Let us consider the products pjr = Opn, j S ln, k < lh. 
In view of the boundary conditions (2), (8) and the defini- 
tion of the classes Bn and Sn these products are solutions 
of the boundary value problem 


Re {iz"—12'pj4} = 0 (13) 


in the class Bm_,, for n+’ = m—1. Let T be the number 
of linearly independent solutions of the problem (13) in 
the class ®Bm_,. Since the increment of the argument 
of the function 2”—1z’ along T is equal to zero, by a sub- 
stitution of the form (5.68) we, evidently, can reduce 
this problem to the equivalent problem Anj_, in the 
class Bm-,. According to (11) we have J < m. 

For the proof of the theorem it is now sufficient to 
prove that among the products yj, there are at least 
in+t,—1 linearly independent. Then we shall have 
Int+U,—1<t<m which, as it was indicated above, is 
equivalent to (12). In order to count the number of linearly 
independent functions among the products yj, we may 
assume with no loss of generality that in the sequence 
©, ..., Di, the functions are ordered according to the incre- 
ase of the order of the poles at the point z = 0, and if ®; 
and ®;,, have equal orders of poles, say n;, we assume that 
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: 1 
in the vicinity of z= 0 (2) = mas vey Ble) = — +... 


In the same order we set the functions y,, ..., yi. Then 
it is readily observed that the products Pi, Pars -3 Pt,,1 
and Piy,2) Plas3) -3 Ply, are linearly independent. But 
there are exactly ln +ln— 1 of them, whence I,+U,< @+1. 
This completes the proof. 

Examples illustrating the accuracy of the estimate (12) 
will be given below (see also §5.8, Ch.IV). 


3. In consequence of (11), for »<0 and n>m—1 
we have 


ln = lnla) = max (0, 2n—m-+1). (14) 


We shall denote by Rp the set of the points a = (a, ..., dm) 
of the torus Tm, such that the formula (14) is valid for 
them. Let CR,» be the supplement of Ry to Tm. Then 
Theorem 4.10 can be stated in the following way, making 
use of the concepts of the sets Rn: in the non-special 
cases of the Riemann—Hilbert problem (n <0,” > m—1) 
CRn is an empty set. Conversely, as we shall now see, 
in the special cases CRn is never empty. This means that 
for 0<n<m-—1 there exists for any domain Problem A 
(or An) whose number of linearly independent solutions 
is not given by the formula (14) (it is greater). 

We state the properties of the set Ra which follow 
immediately from the facts given in subsections 1 and 2: 





(1) ORC ORC... C ORs CORm where < 3 
2 


(2) CRm,,2 CR, D ... DOR na O Ray, 
2 


m—1>0>[3] 3 


The property (1) is identical with the first part of the 
inequality (10); the property (2) follows from Theorem 2. 
Thus, the most massive are the sets OH and CB 

2 2 
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4. Lemma 3, corollary of Lemma 2 and Theorem 1 
enable us to describe completely the structure of the 
sets CR, and CR,. Namely, 


(a) CR, consists of the one point a = (0,...,0) = 0. 


(b) CR, is a continuous image of the domain G com- 
pleted by the point a= 0, i.e. CR, in general, is a variety 
of the dimension < 2 on the torus Tm. The statement (a) 
is obvious. 

According to Theorem 1 the point a belongs to CR,— 
— CR, if and only if the domain G can be mapped con- 
formally, preserving the condition ©(0) = co, onto a do- 
main (which is not necessarily canonical) with cuts along 
the straight lines Re(e~-2"*%®) = 0 (k = 0,1,..., m), and 
a, = 0. But according to well-known theorems for any 
aeG,a+0, there exsists a mapping of the domain G 
onto a domain with cuts, satisfying the following con- 
ditions: (1) (0) = œ, (2) O(a) = 0, (3) the contour Jy is 
transformed onto a section of the real axis (i.e. ay = 0). 
Thus, for an arbitrary point a 4 0 belonging to the do- 
main @ there exists ae CR,; evidently, all ae CR, are 
thus employed. 

Similarly, if n > 1 it follows from Lemma 2 that any 
solution of Problem An having a pole at the point z = 0 
of exactly the order n, establishes a conformal mapping 
of the domain G onto a Riemannian surface n times 
covering the domain of the plane ® with radial cuts I; of 
a finite length, situated on the straight lines Re(e~“*®) = 0 
(k = 0, ..., m), respectively. The edge of this surface is 
projected onto the cuts I+. The surface of the above 
described type will be called the surace of the class Fh, 
a = (do, Q,..-, am). The above facts imply that a ne- 
cessary and sufficient condition of solubility of Problem An 
can be formulated as follows: 


THEOREM 4. Problem An has a solution having a pole 
of order n at the point z = 0 if and only if the domain G 
can be mapped conformally onto a surface of the class Fn, 
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in such a way that the point z=0 is transformed into 
the point z = oo. 

Such a mapping is in general fully determined by the 
specification of n points of the domain G, the projection 
of which is zero. It is, therefore, geometrically evident 
m 
2 
of dimension not greater than 2n. In this respect we note 


that for n< CR, is a set of points of the torus Tm 


that for n >F we always obtain, according to the 


estimate (11), ln > 1, and there necessarily exists a solu- 
tion having a pole of the order 1 <n’ <n at the point 
z= 0. Thus, the first part of the inequality (11) has the 
following interpretation in the theory of conformal 
mappings. 

Let ly (k =0,1,...,m) be an arbitrary prescribed set 
of straight lines passing through the origin of coordinates 
m 
2 
the lines l there can be identical lines. Then every do- 
main G of connectedness (m+1) can be mapped onto 
a Riemannian surface F, m’ times covering a plane un- 
bounded domain, where 0< n' <n. The edge of the 
surface F is projected onto some sections of a finite 
length Iņ, k =0,1,..., m, lying on the straight lines i, 
respectively. A more precise statement can obviously be 
formulated if n > m. In particular, for m = 2 this result 
implies the familiar theorem asserting that an arbitrary 
domain of connectedness three can be mapped conformally 
and univalently onto a domain with cuts along three 
prescribed straight lines passing through the origin of 
coordinates. 

The structure of the sets Ry and Ryn’ = m—n—1) 
is the same. Exactly these sets are connected by the 
transformation of the form 


and let n be a given number, such that n >—. Among 


a’ =a—a, aeRn, a €Rn, (15) 
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where a is a point of the torus depending on the domain G. 
It is sufficient to examine the case n> z According 


to (9), in order to find the number ln it is sufficient to 
find the number lp. Let us write down Problem An equi- 
valent to Problem A. In view of the formulae of §3, 


Ch. IV we have for the functions y,(z) = e-*@ | ] (e—z;) y(z) 
k=1 


where y(z) is the solution of Problem Aj, the boundary 
condition 


Re {emt y,(2)} = 0 (16) 


w 


in the class Rne where a? is given by the formula (5.68), 
m 
2 
lI, = 0. But the problem (16) is entirely equivalent to 
Problem Aj, under consideration. Hence, for this problem 
U, = 0 and according to the definition we have a— œ e Rw. 

Thus, we have shown that if the point a e Rn, the point a’ 
related to a by means of the formula (15) belongs to Rw. 
In the same way we can prove the inverse statement. 
This completes the proof of (15). 

In accordance with the formula (15) the assertions 
(a) and (b) of the subsection 4 are also valid for the sets 
CRm-, and CRm-_s. 

5. We now proceed to the proof of the important 
property of the sets CR,, formulated in Theorem 5. 
First of all, let us, in accordance with the reasoning 
of §5, transform the necessary and sufficient condition 
of solubility of Problem A, to a more convenient form. 
We shall solve Problem An in the class Bn(a). 

We shall denote by y;(2; a, a) = o,(z), j =1,..., p, the 
complete system of linearly independent solutions of the 
problem 


Therefore, if n > — and ae Rn, then ln = 2n— m +1, i.e. 


Re {z eriw; =0 (on Tk) (17) 


in the class wọ. 
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Let (z) be the solution of Problem An in %,(a). Then, 
representing (z) in the form 





D(z) = > gage =Ø +ð, 
k=n 


we obtain for ®, the non-homogeneous problem 
Re {eri} = — Re fe“ Dy = y. (18) 


A. necessary and sufficient condition of solubility of the 
problem (18) in the class B, is given by the relations 


f y(thwjtyerdt =0, 7 =1,2,...,p, 
T 


or, in a different form, 


0=2 2 f Re [Do( t) emmi] w(t) e-rialt) dt 


=0 Ik 
-Xf a D fe eaea] 


= -5 {yw a) + pew a), 





i.e. 
re{ X'y sofa} = 0, j=1,2, p, (19) 
where 
1 Yat 27h 
Ys = LI)? 
since 
w;(t) eriort — — w;(t) emia , 


The conditions (19) represent necessary and sufficient 
conditions of solubility of the problem (18) for fixed 
Ys, 8 = 1,..., n, i.e. they express the conditions of ex- 
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istence of the solution of the problem (18) in Ba(a), if 
the principal part of the expansion of the required solution 
in the vicinity of the pole is given. We are now, however, 
interested in a different problem, namely: in how many 
ways we can choose the vector {ys}, 8 =1,..., n, so that 
the problem is soluble. In other words, how many linearly 
independent solutions (over the field of real numbers) 
has the system of linear equations (19). 

From (19) we obtain for the real and imaginary parts 
of the quantities ys = ys +iys' the system of real equations 
with the matrix equivalent to the following: 


wla) v Wa), La). Ma) 


or 
On = {An, An} ’ 


where An is the matrix {w(a)}, j=1,..,p, 8 = 0; 5 
m—1. The matrices A, are in fact functions of the 
point aeG and the point a=(a,...,am)eTm, and 
An = Anla; a) is a function holomorphic in the point 
a e G, continuous in G+J and analytic in the real domain 
of the variables a,,..., am. The first assertion needs no 
explanations. The second follows from the obvious fact 
that the functions w,(z, a, a) are solutions of an integral 
equation with coefficients analytic in the variables 
0,,...; 4m (and also in all remaining variables). If a, = 
= @ =... = Gm = 0 the functions w,(z) are connected by 





Ou; A ; 
the formulae a = w; with harmonic measures u; (see §5). 


In tbis respect we indicate an interesting property of 
some minors of the matrix An. For n <m—1 let us 
consider the minor A, = {wP}, s =0,1,.., 2—1, j= 
= 1, 2, ..., p. Such a minor always exists since it is readily 
observed that p = m—i or p= m. It is also verified 
by making use of the boundary condition (17) and simple 
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properties of determinants that this minor is the solution 
of the following Riemann-Hilbert problem: 


n—1) 


N= a 5 . Missing formula (20) 


The last result implies in view of Lemma 2 for instance 
the following relationship for the numbers N, aln) and 


N (An), i.e. the numbers of zeros of the determinant An 
inside G and on T, respectively: 


2Ne(An) + Nr(dn) = n(n +1)(m—1). 


We note that under our assumptions about the contour I” 
the functions w,(z) are analytically continuable through T. 
Hence the differentiation (n— 1) times of the relation (17) 
along I’, necessary in the verification of (20), is fully 
legitimate. 
Let r be the rank of the matrix On and assume that 
a #0. Then the number of linearly independent solutions 
of the system (19)—and therefore the number of linearly 
independent solutions of Problem An in the class R,(a), 
is equal to ln = 2n—r. If n< > then r <p. Evidently, 
for a = 0 the set Rn coincides with the set of points a of 
the torus Tm for which the rank r is 2n. Let us denote by 
Pnl; Ay, ++) On) = Pnl; a) the sum of the squares of moduli 
of all minors of rank 2n of the matrix Dn. yn(a; a) is a func- 
tion analytic with respect to the point a e Tm in the real 
domain. Obviously the set CR, is the set of zeros of the 
functions 9n(0; a). We shall now prove that pn(a; a) does 
not vanish identically on Tm for any ae G. To this end 
it is sufficient to indicate at least one Problem A,» (or A) 
m 
for n < z? 
for which Il, = 0. Then, if necessary reducing the problem 
thus found to the canonical form, we find a point de Tm 
for which pa(a; à) > 0. But in view of the theorem of 


having only trivial solutions, i.e. a problem 
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Ch. IV, §5.10 such a problem is always found in the set 
of problems Re[(z—b)"f(z)] = 0, fe W, for variable b e G. 
m 
2 


n = m—l-n< 3 in accordance with the formulae (15). 


Thus we have proved the following theorem. 


THEOREM 5. The set CRn is the set of zeros of a function 
analytic in the real domain with respect to the point ae Tm, 
which does not identically vanish on Tm. 

Theorem 5 implies a number of statements about the 
sets Rn and CR,. The set CR, in general consists of 
a number of analytic varieties and points, which may in- 
tersect, of dimension smaller than m; Rn is open and 
everywhere dense on Tm. 

Let us sum up in a general way the above results. 
In the non-special case of the solubility relations of Prob- 
lem A or An, the numbers ln and lp were completely de- 
termined by the numbers m and n representing only 
topological conditions of the problem. Neither the structure 
of the domain G nor special properties of the coefficient, 
nor even in the more general case the properties of the 
class of generalized analytic functions in which Problem A 
was investigated, had any influence at all on the numbers 
ln and U,. In our terminology this fact is expressed by 
the statement that the sets CRn are always empty. The 
situation is already different in the special case of Prob- 
lem Ay. It was observed that in this case for an arbitrary 
domain the sets CR, are not empty. The numbers In 
and l, can vary in certain range depending on the prop- 
erties of the domain G and the boundary condition. 
The analysis carried out above, in particular Theorem 5, 
prove however that this influence of the domain and the 
boundary condition for fixed n and m occurs only in 
exceptional cases. In the overwhelming majority of 
problems, we may say in “typical” problems, when 
ae Rn the numbers ln and ln in the special cases are to 


Now, every set Rn for n >= is associated with a set Ry, 


BOUNDARY VALUE PROBLEMS 385 


be determined by the same formulae as in the non-special 
cases. Deviations from the formula (14) are encountered 
very seldom, “only on varieties of a smaller dimension”’ 
in the set of all problems, which in our case is the torus Tm. 
Geometrically these deviations are described in Theorem 4. 
This qualitative reasoning is in a sense valid also in the 
general case of Problem A. Then also we may say that 
in the great majority of problems, in “typical” problems, 
the formula (14) is still valid. Similarly, other properties 
of the sets Rr and Problem A can be carried to the general 
case of Problem A. First of all the results of Theorem 3 
are valid for all problems A. We now show how the property 
of openness of the sets Ry, can be carried over to the 
general case. For simplicity let us assume that |4| = 1 
on I’. Two Problems A are said to be sufficiently close 
to each other if the functions A and 4’ determining them 
satisfy the inequality |A—2’| <e on I for a sufficiently 
small positive number e. 


THEOREM 6. Problem A and all problems sufficiently 
close to tt, have the same number of solutions if and only 
if the formula (14) holds. 


The proof follows from the continuity of passage from å 
and 4’ to the points a and a’ (formulae 5.69), and from 
the openness of the set Rn. 


6. In some rare cases the solutions of Problem An can 
be constructed in an explicit form. To this end we map 
the domain Œ onto the canonical domain A of the plane 
of the complex variable ¢ with radial cuts I, in such 
a way that the point z = 0 is carried onto the point at 
infinity, and the cut I, corresponding to the curve I, 
lies on the real axis. Let ¢ = ge, 0< 0,< 0< ok, 
k= 0,1,...,m, be the equation of the cut Iz; by hypothesis 
dy = 0. 

After having passed to the variable ¢ Problem A 
is stated as follows. It is required to find in the 
domain A a holomorphic function ®(f) with a pole of 
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order <n at the point ¢ = œ satisfying the boundary con- 
dition 


Re {e-a} = 0 on Ik. (21) 


It is assumed that the boundary condition is satisfied for 
the limiting values Ø+ and ®- of the function ® on the 
section Iy. The problem thus stated will have in some 
cases continuous solutions for which ® = Ø+ on Ip, k = 
= 0,1,..., m. It is evident that these solutions are polyno- 
mials of degree < n. Hence, it is very easy to find them. 
It is readily verified that in order that the boundary 
value problem (21) has a polynomial solution of the form 


n 
> Qre**orer , 


r=0 


it is necessary and sufficient that the following relations 
are satisfied: 
20,—2rd;,+ 2a, = $(mod1) . (22) 


If a, = 0, k=0,1,...,m, it is evident that (22) are 
satisfied for d,=0, 0,=—} and the solutions are the 
polynomials 7, ig, ..., i¢%. There are n+1 such solutions. 
Consequently, according to Theorem 3 these polynomials 
are all linearly independent solutions of the problem. 
Obviously, solutions of this kind are identical with the 
solutions of §5.8. We have at the same time verified the 
accuracy of the estimate (12). Thus, for dą = 0, i.e. for 
domains which can be mapped conformally onto the 
canonical domain with radial cuts along the real axis, 
we have ln = +1 for any n < m. Obviously, Theorem 1 
implies that the relation ln = n+1 for any n<m can 
hold only for domains of the above kind. More precisely: 
if L = 2 the domain @ can be mapped onto the domain 
with cuts along the imaginary axis, all a, = 0 and ln = 
=n+1 for any n < m. Thus, for n = 1 the extreme case 
of the estimate (12) takes place only for special domains. 
Nevertheless, for other values of n the estimate (12) can 
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occur in an arbitrary domain. For instance, if n = m—1 
the estimate (12) occurs lin an arbitrary domain for 
the problem Re(z’/) = 0 on T (see Ch. IV, §5). If a part 
of the cuts J; lie on the real axis and another part on the 
imaginary axis then for a = 0 the sequence of polynomial 
solutions is the sequence 7, 72?, ..., i, 2r < n. In general 
it is easy to construct examples of domains and problems 
for which the number of polynomial solutions is equal 
to a beforehand prescribed number s, 0<s<n+1. 
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PART TWO 


SOME APPLICATIONS TO PROBLEMS OF THE 
THEORY OF SURFACES AND THE 
MEMBRANE THEORY OF SHELLS 


In THIS part of the book we shall deal with some appli- 
cations of the preceding results to problems of the in- 
finitesimal bending of surfaces (Chapter V) and the 
membrane theory of shells (Chapter VI). These topics 
of geometry and mechanics. are closely related, first of all 
since they depend on the same partial differential equa- 
tions. This fact enables us to give a mechanical interpreta- 
tion to geometric results, and conversely. Besides these im- 
portant but apparently purely mathematical analogues 
there exist deeper bonds which come to light during an 
analysis of the state of deformation and stress in a shell. 
In what follows this fact forms a basis of a joint investiga- 
tion of geometric and mechanical problems in which we 
are interested. In the case of surfaces and shells of positive 
curvature these problems lead to various problems for 
elliptic equations. Thus, a wide field is open for the 
application of the results obtained in the preceding 
chapters to an investigation of a vast range of problems 
of the theory of surfaces and the theory of elasticity. 
These methods make it possible to overcome considerable 
analytic difficulties encountered in investigating many 
classical problems and achieve a significant progress in 
many respects. 


27* 


CHAPTER V 


FOUNDATIONS OF THE GENERAL THEORY 
OF INFINITESIMAL BENDINGS OF SURFACES 


THE principal aim of this chapter is an investigation of 
some problems of infinitesimal bending of surfaces of 
positive curvature. Nevertheless, before starting the con- 
sideration of these problems we find it expedient to 
elucidate some principles of the general theory of infini- 
tesimal bending, mainly for the sake of reader’s con- 
venience who although not a specialist on this topic 
will, perhaps, become interested in the problems dealt 
with here *. We give therefore a derivation of the 
basic differential equations and investigate some general 
properties of surfaces subject to infinitesimal bending. 
For instance, we derive expressions for the variation 
of various quantities connected with the surface. Since 
we shall also consider sectionally regular surfaces we 
derive the conjunction conditions on the contact lines 
of the adjacent regular parts. In the consideration of 
rigidity problems we present, first of all, a number of new 
proofs of the classical theorem on the rigidity of ovaloids; 


* A considerable number of papers have been written on pro- 
blems of infinitesimal bending of surfaces. Many chapters are 
devoted to this problem in the celebrated works of Darboux [31] 
and Bianchi [8]. A very complete exposition of the basic problems 
of this topic and the present state of investigations can be found 
in the papers of Cohn—Vossen [41a] (1936) and Yefimov [33a] (1948). 
Yefimov’s paper had in 1957 a new edition in the German trans- 
lation [33b], and was supplied by a number of appendices written 
by Rembs and Grothemeyer. These appendices contain a fairly 
complete survey q papers in recent years (1948-1957). 
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to this end in particular we employ the results of Ch. IIT. 
These devices permit us in many cases to weaken con- 
siderably the requirements of smoothness of both the 
surface and the displacement field. Moreover, this theorem 
is generalized to the case of sectionally regular convex 
closed surfaces. Further, employing mainly the results 
of Ch. IV, we investigate the rigidity conditions for 
convex surfaces with edges. A number of criteria is 
established for the rigidity of such surfaces; therefore, 
great attention is given to the geometrical and mechanical 
means of setting up rigid constraints. It is proved that in 
many cases the rigidity can be ensured by contacting 
the surfaces and applying bush constraints. The notion of 
optimum rigidity is introduced and conditions for the 
occurence of rigid constraints are investigated. We also 
consider some classes of rigid and non-rigid non-convex 
sectionally regular surfaces. In this connection we state 
some new boundary value problems for generalized 
analytic functions. We should note that this chapter 
contains a number of as yet unpublished results of the 
author, Bojarski, Sun Che-shen and others. Many of 
these results were presented on various occasions (1955- 
1957) at the seminar on geometry in the large in Moscow 
University, conducted jointly by M. V. Yefimov and 
the author. 

Finally, we note that in this book problems of the 
bending of surfaces (in the large or in the small) which, 
as is known, lead to non-linear problems, are not dealt 
with at all.* It will be observed, however, that the methods 
employed here can also be used for the solution of many 
non-linear problems of the general theory of bending 
[24d], [64b, c]. In recent years many new results on this 
topic have been obtained by Pogorelov [68c]. 


*The reader can become acquainted with basic problems of 
bending of surfaces in the monograph quoted above of Yefimov 
{33a, b], and also in the monographs of Aleksandrov [2a, b] and 
Pogorelov [68a, b]. 
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§1. Equations of infinitesimal bending in vectorial form 


Let S be a sectionally regular surface of class O” rep- 
resented in vectorial form by the equation 


r = F(a, a). 


Consider now the family of surfaces 8, represented by 
equations of the form 


r(x, 0) = r(a, a) +U (at, 2) , 
where e is an arbitrary numerical parameter and U(z2', 2?) 
is a continuously differentiable vector-function of a point 
of the surface. 
The surfaces S, are said to be infinitesimal bendings 
of the surface S if the difference between the squares of 
their linear elements is a quantity of order ¢, i.e. 


ds? — ds” = 0(«") . (1.1) 
Since 


ds’ = drdr , ds? = drdr+2edrdU+ e duau, 
for (1.1) to be true it is necessary and sufficient that 
. drdU=0. (1.2) 


The last equation is called the equation of infinitesimal 
bending of the surface S, and the vector U satisfying 
this equation is called the displacement vector of infinitesimal 
bendings. Such a vector field on S will be briefly called 
the displacement field. 

By virtue of (1.1) we have 


2J1/ 
ds, = ds f +e | i ; (1.3) 
i.e. 
ds — ds = O0 (£) > 0. (1.3a) 


Thus, we have the following 
THEOREM 5.1. As a result of an infinitesimal bending 


of the surface every element of it takes a non-negative 
increment of the second order of smallness. 
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In other words, infinitesimal bendings of a surface are 
not accompanied by compressions (even to the second 
order of smallness). 

In what follows we shall always consider only contin- 
uous deformations of a surface, i.e. we assume that 
the displacement vector U is a continuous function of 
a point of a surface. Moreover, we shall assume that this 
vector possesses all the derivatives appearing in our 
considerations. Usually we shall encounter derivatives of 
the first and second order, and sometimes of the third 
order of the vector U. In consequence of the deformation 
the order of regularity of the surface in general diminishes. 
We shall return to this problem later (§10.3) and we 
shall establish precisely the order of regularity of the 
deformed surface in terms of the order of regularity of 
the original surface. 

By a direct verification we find that the equation (1.2) 
always has solutions of the form 


U=28xr+C, (1.4) 


where 2 and C are arbitrary vectors. Since the formula (1.4) 
represents the displacement vector of a rigid (infinitesimal) 
displacement of the surface these displacements result 
in no intrinsic deformation of the surface. Therefore 
a vector field of the form (1.4) will be further called the 
trivial bendings or the trivial displacement field. 

The basic problem of the theory of the infinitesimal 
bending of surfaces consists in the determination of non- 
trivial displacement fields satisfying the equation (1.2). 
If the surface is subject to some constraints, then in solving 
the equation (1.2) it is necessary also to take into account 
these constraints, i.e. it is required to find non-trivial displace- 
ment fields which are compatible with the existing bonds. 

If the equation (1.2) with the existing constraints being 
taken into account has only a trivial solution of the 
form (1.4) the surface is said to be rigid with respect to 
infinitesimal bending, or simply rigid. Since the general 
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trivial bending is a linear combination of six linearly 
independent vectors, a rigid surface regarded as a solid 
body can have some number k of degrees of freedom, 
and 0<k<6. If k=0 we shall say that the surface 
is kinematically rigid. If 0< k<6 the surface is said 
to be geometrically rigid. 

Previously Liebmann (see [33a]) and in a simpler way 
Blaschke [10] established the rigidity of closed regular 
surfaces of positive curvature, the so-called ovaloids. At 
present the problem of rigidity is solved for many other 
classes of surfaces. In this chapter we shall consider also 
new classes of rigid surfaces with edges. Moreover, the 
very statement of the problem of rigidity will be formulated 
more precisely by introducing the concept of correct 
and incorrect rigidity. 


§2. Equation of infinitesimal bending with respect to a Cartesian 
coordinate system. The first proof of the rigidity of ovaloids 


2.1. Denoting by æ, y,z and &,7,¢ the Cartesian 
coordinates of the vectors r and U, respectively, we can 
put the equation (1.2) in the form 


da dé + dydyn -+ dzd = 0. (2.1) 


Let us assume that the surface is uniquely projectable 
onto the plane. Then its equation has the form 


2 = f(x,y). (2.2) 
In this case the relation (2.1) takes the form 
(Es + Zeba) da? + (Ey +H e+ Zeby + Zyba) dady + 


+ (Ny + Zyty) dy = 0. 
Hence, we have 


ést 2ste =0, Ny +2yty =0, 


Differentiating these equations twice, the first with respect 
to y, the second with respect to æ, and the third with 
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respect to # and y, adding the first and the second and 
subtracting the third we obtain 
Sere Cyy — 22ayCay + Syy Son =O. (2.4) 


Thus for the ‘vertical’? component ¢ of the displacement 
vector U we have obtained a partial differential equation 
of the second order (2.4). In view of the formula for the 
Gaussian curvature of the surface 


2 
San yy — Say 3 
= Se 2.5 
EPET aa 
we find that the equation (2.4) is of elliptic, hyperbolic 
or parabolic type depending on the sign of the curvature, 
i.e. whether K > 0, <0 or K = 0, respectively. 

If a solution ¢(#,y) of the equation (2.4) is found 
the other components (x, y) and (#, y) of the displace- 
ment vector U are determined by quadratures, solving 
the system (2.3). In particular these equations have the 
following trivial solutions: 

E = O +2,2—Q3y , n = O+ Qe — Az, 
E= otay, (2.5a) 
where C; and Q; are arbitrary real constants. 

2.2. Introducing the notation 

u = E+ 2s, V= Heyl, (2.6) 
we can rewrite the system of equations (2.3) in the form 

Us— est =O, Vy eyl =O, Uy +H Vr— ryt =0. 
Eliminating ¢ from this system we obtain 


Zag Uy + V2) — WzyUe =O, — 2yy(Uy+Vz)— 2ayVy =0. (2.7) 


Introducing the complex variable a = @+iy and the 
function 


w = u+ iv = Etin t 2c, Z- = $ (Ze tH izy), (2.8) 


INFINITESIMAL BENDINGS OF SURFACES 397 


the system (2.7) can be put in the following form: 


wz Ew, +H) =0, (2.9) 


Zaz = t (Caw — Zyy + ilay), Zag = $ (Raw + 2w) - 











Hence, 
--]|2 Z 2—2 K (1 +224 22) 
S = 1-2 M a) . (2.10) 
245 Zez + Syy\” Zaz + Žyy 
2 2 


Let the surface under consideration belong to the class C? 
and assume that it has everywhere positive Gaussian 
curvature K. Such being the case there exists a positive 
constant K,<1 such that everywhere on the surface 
under consideration the inequality 


1 1 
F (ae + 2w) < K; (2.11) 


holds. Then in view of (2.11) and (2.10) on the whole 
surface the following inequality is valid: 


K(1 +2 +2 > Ky, 


<1-—Kj<1. (2.12) 








Thus, on a surface of the class C? having everywhere 
positive Gaussian curvature, the equation (2.9) belongs 
to the class of elliptic equations of the first order, which 
were already considered in §17 of Ch. III. We may there- 
fore apply to the equation (2.9) the theorems proved in 
Ch. ITI. We note that these theorems may also be applied 
to a somewhat more general case, namely to the class 
of surfaces satisfying the conditions (1) 222, %yy and Zzy 
are bounded measurable functions, and (2) the principal 
curvature K>K> 0 almost everywhere, where K is 
a positive constant. We shall denote the class of surfaces 
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satisfying these conditions by Dz. For any such surface 
the condition (2.12) is satisfied almost everywhere and, 
consequently, the theorems proved in §17 of Ch. TI 
may be employed in the investigation of the equation (2.9) 
for the surfaces of the class D,.0. These remarks will be 
essentially used below, in proving the classical theorem 
on the rigidity of ovaloids. This method of proof makes 
it possible to weaken considerably the requirements with 
respect to the smoothness of both the displacement field 
and the surface. 

2.3. Let us now denote the surface under consideration 
by 8S, and the Cartesian coordinates of the position 
vector rą and the displacement vector U, by Ey, Ys, Za 
and ss Nx, Čs, respectively. We now subject these vari- 
ables to the following (projective) transformations: 


_ _ Ys nE 
eine E Y=? IEI (2.13) 
ga os n=% t m Mab tY Ne Teale (2.14) 


Rx Rx , x 


Then applying simple transformations we find that the 
condition dr,dU, = da, dé, + dy,dn, + dz,d£, = 0 implies 
the relation 


drdU = ded + dydn+dzedt =0, (2.15) 


where r and U are vectors with components x,y,z and 
é,7,¢, respectively. 

Thus, in consequence of a projective transformation 
of the form (2.13) the surface S, is carried into a new 
surface S, and the transformation (2.14) associates with 
every displacement field Cy, Nx, bx on Ka a definite displace- 
ment field &,y,¢ on S, and conversely. It is also easily 
verified that a trivial displacement field is carried into 
another trivial field ({33a], §25). 

Let S, be an ovaloid. If the origin of the Cartesian 
coordinate system is situated on 8, and the coordinate 
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plane 04%ys on the plane tangent to S,, then in con- 
sequence of the transformation (2.13) the ovaloid is 
carried into an infinite convex surface ©’ which is uniquely 
projectable on the plane owy. Consequently, its equation 
can be written in the form (2.2). 

Making use of Monge’s notation we have the following 
transformation formulae: 


p=", g=*, A = Da Det+Yedu—%, (2.16) 


2 
r= ii [(Y Ve — Za)? Ta — 2Y e Da (Ya Ue — Za) Sa +93 pty], (2.17) 


2 
s= T [— La xl Ye Ue — Za) Ta + 
+ (22a Ya Da Va — 2% 4) 84 — Yu Da Ba Da — Za) ty] , 


2 
t= T [03 G} 15 — 24 Qal Ly Pa — Za) Se + (Vu Da — Za) te] - 


These formulae imply the relation 
2 2) ft 
rt — s? = (Tyt — 82) a (2.18) 


The quantity |4| is equal to the distance form the origin 
of coordinates to the point of intersection of the axis 0,2, 
with the tangent plane to the ovaloid Są. Hence, 4 40 
everywhere except at the origin where 4 = 0. But in the 
vicinity of the origin the following relation is valid: 


1 
A wey = 5 (19.0% +282 0444 HY) HOla +yz). (2.19) 
For definitness let us assume that the origin of coordinates 
coincides with the umbilical point of the surface. Then 


the relation (2.19) takes the form 


K) _ : 
A = y = = dray +O (|04?) , Oy = Vy tty, (2.20) 


IR 


400 GENERALIZED ANALYTIC FUNCTIONS 


Thus, in the vicinity of the origin of coordinates 


A, 
Pe (2.21) 
This means that if the ovaloid S, has everywhere positive 
principal curvature K,, then in consequence of the 
transformation (2.13) it is carried into a surface which 
hag everywhere positive principal curvature including the 
point at infinity. In view of (2.21) the formulae (2.17) 
imply at once that r, s,¢ are bounded. The condition (2.12) 
therefore is satisfied also for the surface S obtained from 
the ovaloid S, in consequence of the transformation (2.13). 
This result will be employed in the next subsection. 


2.4. In this subsection we make use of the preceding 
results and some properties of solutions of an equation 
of elliptic type (2.9), to give a proof of the rigidity of 
ovaloids. 

Superposing on the displacement field the trivial 
field (1.4) which has no influence on the state of defor- 
mation of the ovaloid (in the first approximation), and 
taking into account the relations (2.3) we can show that 
the components of the displacement field of the ovaloid 
satisfy the following conditions at the origin of coordinates: 


& =90, Ne = 90, Čs =9, 








aE  O8% One On, By Ly 
Ol, Yu Oly Yn Ily Ye oe Agee 
We assume that &,7,¢% are continuous and belong 
to the class D,», p > 2, on the whole ovaloid. We assume 
that the ovaloid belongs to the class Dœ% (p. 398). 
Under these conditions, taking into account the rela- 
tions (2.22), (2.3) we have in the vicinity of the point 


Oy = 0 (ay = Dy + Ys) 
bey Nx = O (|as?) , Če = O(|a«|?) G (2.23) 
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According to (2.9) and (2.14), and taking into account 
that the vicinity of the point a, = 0 is carried into the 
vicinity of the point a = œ (a= æ+ iy), and 
1 
a, = of near a=, (2.24) 


we have 
é n =0(1), ¢=0(7) (near a= œ). (2.25) 


[a| 
Moreover, it follows from (2.16) and (2.20) that 
Za = 0(la|) (near a= œ). (2.26) 
Under these conditions the function 
w(a) = E -Hin + 22a% (2.27) 


is continuous on the entire plane, belongs to the class D,,» 
on every bounded part of the plane a, satisfies the equa- 
tion (2.29) and also is bounded at infinity, i.e. 


w(a)=O(1) (near a= oo). (2.28) 


Il 


z w 
w —qw,=0, q=; ~= ( +2 (2.28a) 


and taking into account the inequality |¢|<q@<1 we 
may write 
w(a) = PEW (a)], 


where W is the basic homeomorphism of the equation (2.28), 
which exists on account of Theorem 2.15, and ® is an 
entire function. But this function, according to the con- 
dition (2.28) is, evidently, equal to a constant. Conse- 
quently, w = const. Now making use of the formulae (2.3) 
we easily infer that = const, n = const and ¿= 0. 
Finally, taking into account the conditions (2.22) we 
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obtain §=7=0. Thus, the rigidity of an ovaloid is 
proved. 

The proof given in this article was obtained by the 
author and is published here for the first time. 


2.5. Now, making use of the equation of second 
order (2.4) we shall give a proof of an important property 
of maximum and minimum for the displacement vector, 
which will be employed later in the proof of the rigidity 
of sectionally regular convex surfaces. This proof was 
first given by Bojarski and Yefimow [12+]. 


THEOREM 5.2. Let S be a sectionally regular convex 
surface of positive curvature, which is uniquely projectable 
on a plane E. Let n be the normal to the plane E. Then under 
an arbitrary non-trivial infinitesimal bending of the 
surface S the quantity ¢ = U-n where U is the displacement 
field, attains its minimum and maximum value on the 
boundary of the surface 8. 


PRooF. We shall give the proof for the case when 
the surface S has no vertices, i.e. when its ribs do not 
intersect. In this proof it is sufficient to assume that 
every section of the surface is twice differentiable, since 
these assumptions are sufficient for the derivation of 
the equation (2.4) [12*]. Taking E as the plane ay of 
the Cartesian coordinate system we obtain for ¢ the 
equation (2.4). This equation implies immediately that 
the maximum (minimum) of ¢ cannot take place at internal 
points of a section S; of which the surface is composed. 
In fact, at these points the equation (2.4) is of elliptic 
type and its solution ¢ has continuous derivatives. Hence, 
in this case the statement of the theorem follows from 
the familiar principle of maximum (minimum) for such 
equations. 

Let us now assume that ¢ has a maximum at a point P 
of a rib L along which two regular sections S* and S~ of 
the surface S are in contact. In what follows the projections 
of the surfaces S* and S~ and the rib L on E will be denoted 


INFINITESIMAL BENDINGS OF SURFACES 403 


by the same letters supplying them with a dash “°”, 
For definitness we assume that the surface S is convex 
in the direction of the plane E. Then we have 


te >0, ey >0 on S*, >00, zy>0 on S™ 


and. 
et+=z2z- on rF. (*) 


For convenience the origin of coordinates is situated 
at a point P’, the #— axis is directed along L’ and the y— 
axis inside 97. Let # = æ(s) and y = y(s) be the equations 
of L’ in the vicinity of P’. Then at the point P’ we have 
£=1,y=0,%2=0,4 =k, > 0 where k, is the curvature 
of L’ at P’. Differentiating (*) along ZL’ we obtain at P’ 





2y — zy =—A, Zieta = Åka, (2.29) 
and in view of the convexity it is easily seen that 
A>0. 


Since P’ is the point of the maximum lying on the boundary 
of the domains S* and S7, according to a familiar result 
(see e.g. [66a]) the normal derivative of the function ¢ 
at the point P’ does not vanish, i.e. 
ty <0 and ¢f>0 at the point P’. (2.29a) 
Differentiating twice the relation 7+ = q7 on L’ along L’ 
we obtain at the point P’ the equation 
Nex Nx + koly — ny) = 0. (2.30) 


Differentiating the third equation (2.3) with respect to a, 
the first with respect to y and subtracting the results 
we obtain 


Nant %y Cin + Zarba =0 (2.31) 


on st, and a similar equation on S^. Substituting (2.31) 
into (2.30) and taking into account the second equa- 


28 
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tion (2.3) we have 
+ pt + pet ++ = eo — po —~ 
Zrety ey Con + Koy Cy E Zzæćy + 2y Coe + Koy j . (2.32) 


Differentiating the relation ¿t = ¿7 twice with respect 
to s along L’ we obtain 


bit koti =bæt koty =t =H, (2.33) 
and since ¢ has the maximum at the point P’ 
Bcd. (2.34) 


Taking into account (2.29) we obtain from (2.32) and (2.33) 
whence, in view of (2.29) 


Moz = tltu — ty ) - (2.35) 


However, this is impossible. In fact, it follows from (2.35) 
and (2.29a) that ći > 0, i.e. then we have u = ĉi + 
+k ti > 0 at the point P’, which contradicts (2.34). 
In deriving (2.35) we have to divide throughout once 
by ko. Therefore, we have to assume that k> 0. But 
for kj =0 the contradiction follows readily from the 
formula (2.32). 

This completes the proof of the theorem. 

Theorem 5.2 can be used for the proof of rigidity of 
surfaces. For instance it implies 

THEOREM 5.3. The surface K satisfying the conditions 
of Theorem 5.2 has no non-trivial sliding bending with res- 
pect to the plane E. 

By sliding bendings of the surface S with respect. 
to the plane E we understand such infinitesimal bend- 
ings in which the edges of the surface S have no 
displacement orthogonal to Æ (§8.11). In particular, if 
the edge L of the surface S lies in the plane Æ or ina plane 
parallel to H, then under sliding bendings L should 
be deformed parallely to E, ie. €=0 along L. Con- 
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sequently, according to Theorem 5.2 ¢ = 0 everywhere, 
thus completing the proof of Theorem 5.3. 

It is necessary to observe that for both Theorem 5.2. 
and its implication the requirement of single-valued 
projectivity of the surface S on the plane E is essential. 
Examples of sliding bendings of spherical sections greater 
than the semi-sphere (§11.8) indicate that without this 
requirement Theorem 5.3 is not valid. 

Theorem 5.2. for the class of regular surfaces was 
used by Pogorelov, [68a], for a proof of rigidity of regular 
ovaloids. Making use in this proof of the above indicated 
extension of the theorem to the case of sectionally smooth 
surfaces we obtain a proof of the rigidity of sectionally 
regular ovaloids (see also §9.3). 


§3. The system of equations for the components of the dis- 
placement field in an arbitrary coordinate system on the 
surface. Some criteria of rigidity 


The equation of infinitesimal bendings can be re- 
duced to a system of equations of the first order (2.3) 
or to the equation of the second order (2.4) only when 
the surface is uniquely projectable on the plane. For 
a sufficiently small section of the surface this property 
always holds, but globally this is possible only for a very 
special class of surfaces. Hence, the equation (2.4) or 
the system (2.7) can be used always if a local property 
of infinitesimal bendings is being investigated. But 
in investigating global properties we cannot, in general, 
use these equations. Bearing in mind this fact, we shall 
now derive the system of equations of infinitesimal 
bendings in an arbitrary coordinate system on the 
surface. 

3.1. Let the surface be referred to a coordinate system 
at, æ. Then the vectors 
ee at 0) (3.1) 


28* 
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constitute the base of the coordinate system a, x. It is 
convenient to introduce also the reciprocal base * 


r° = arg (a=1,2), (3.2) 
where 
O22 | ai, a 
qu =; a2 = gl = ——*; a2 E (3.3) 
and 
2 
Aga = Aap = Fag, Q = Ayla — t> 0. (3.4) 


The square of the linear element, i.e. the first fundamental 
quadratic form of the surface has the form 


ds? = daglarda? (dag = Aga) - (3.5) 
It is easily seen that 
aay = 63, rs = ô$. (3.6) 


The quantities aas and a% are the covariant and con- 
travariant components of the metric tensor of the surface. 
We shall hereafter with the help of these tensors perform 
the operations of raising and lowering the indices; for 
instance if Cz; and O'g, are two tensors, they are con- 
nected by the relations 

Cray = a” Capys  Capy = Qor Oi; . 

Let n be the unit vector of the normal to the surface. 

Obviously, 
i rı XT 7 
ya 
The rule for the vector product will be such that the 
triplet of vectors r,r, n constitutes the right-hand 
system at every point of the surface. The same orientation 
then has the triplet r1, r?, n. 

If on the surface S a vector field U(z', æ?) is given we 

can at every point perform the decomposition 


U = Uart tun Or U = UT +H won , (3.8) 


a= Qy Ao — Miz >0. (3.7) 


* We employ the familiar Einstein summation rule, the dummy 
Greek indices (a, f,y,...) taking the values 1,2 and the Latin 
indices 1, 2, 3. 
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where 
Ua = Ura, ut = Ur = aug, U=Un. (3.9) 


The quantities u* and ua constitute the contravariant and 
covariant components of the tangent displacement vector, 
and u, is the normal displacement. The formulae 


Ua) = War (no summation with respect to a) (3.10) 


Aaa 





yield the physical components of the tangent displacement 
vector, i.e. the projections of the vector U on the base 
vectors rą of the coordinate system. 

Differentiating throughout the relation (3.8) with 
respect to æê we obtain 


oU aus 


__ due u, 
oxh oxh a 


Fat Wrap + out n+ toms (3.11) 


Let us now write the Gauss equations 


er 


Top = aap = Tigrat dap , (3.12) 


and also the formulae for the first derivatives of the 
normal 





ô 
na = a — bagr? = -- bars ’ (3.13) 
where 
4, = rrap = APT rag = a” Tapa; (3.14) 
bap = —Marg =r, bÊ = aba = — nar? (3.15) 
(bag = bpa) . 


The quantities Tuga and I, are called the Christoffel 
symbols of the first and the second kind; bag are the 
coefficients of the second fundamental quadratic form 
of the surface. 


408 GENERALIZED ANALYTIC FUNCTIONS 
Substituting (3.12) and (3.13) into (3.11) we obtain 


aU 


ane = (Vou? — doug) + (Vato + baw) , (3.16) 


where V, is the symbol of covariant differentiation. We 
recall that if » is a scalar 


gee? (a =1, 2). (3.17) 


If u; and uf are covariant and contravariant vectors, then 


ôu uf 
Vaig = 58 B Ti, Vau = aga t Taw. (3.18) 
In general, for a tensor of an arbitrary rank 


Yea 
V.a”: = hess rha? Tag + (3.19) 





On the basis of these formulae, making use of the relations 


Iga = 1 5 (a dag _ 20g 


aa? * Oa sae) S rates (3:20) 


it is readily proved that 
Vita =0, Vaat=0 (a,f8,A4=1,2). (3.21) 


According to these relations the formulae (3.16) can be 
written in the form 


aU 


aga = (Veli beptig)r® + (Vato +baguf)n. (3.22) 


Substituting (3.22) into the equation drdU=0 and 
taking into account that 


aU = PU dee , dr =rgdæf, nra=0, (3.23) 


we obtain 


(aug + Vgua) — baguo =0 (a, ß=1,2). (3.24) 
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The last system of equations which is evidently the 
index form of the equation (1.2), will be called the kine- 
matic system of equations or the system of equations 
of the displacement field of infinitesimal bending of 
surface. 

This system contains three equations with three un- 
known functions Uz, Uz, % of two variables æt, œ. The 
function uo however can easily be eliminated from the 
system. 

In fact, putting the system (3.24) in the form 


4 (Va? +- Vu) — bau, = 0, 
and contracting the left-hand side with respect to the 


indices a, f, i.e. putting a = f and summing, we obtain 


lg = —— Vout a SS O, 3.25 
0 OH 2H ya am QHya ome 8-20) 


In deriving this relation we have taken into account 


the familiar formulae 


oH = bt, r= Ve (a=1,2), (3.26) 


where H is the mean curvature of the surface. Intro- 
ducing (3.25) into (3.24) we obtain a system of two 
equations with two unknown functions uz, Ug 


Dap V,u4— H (Voug+ Vgua) =0 (a, B = 1, 2) . (3.27) 


The formula (1.4) indicates that the system (3.24) 
has six linearly independent trivial solutions 


Ue = ekra, UP =ern (k=1,2,3, a=1,2), os 
u = erra, uw =en (k=4,5,6,a=1,2), — 


where e,, ez, e, are the unit vectors of a spatial Cartesian 
coordinate system. 
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3.2. In many cases it is expedient to employ as the 
coordinate system the lines of curvature. Then 
Ay = dy = 0 (3.29) 


and, consequently, the first and second fundamental 
quadratic forms of the surface take the form 


I = ds? = AAE + Bdy, 


(3.30) 
Il = kads? = A?k dE + Bk, dr? , 
where 
f=), =”, A? =a,, B% =a, (3.31) 
by = Ark, ba = Bk, , (3.32) 


and k, and k, are the principal curvatures of the surface. 
Besides, we have 


mao, amas, a2=@=0, a=A?B?, (3.33) 
13A 1 A. B oB 

ne ore Tix =Tn = 53 ’ Tes A2 E ’ (3.34) 
AOA 1 6B 1 ôB 

= Ba Gq? Ti Tn = pap? I= B o 


We also write down the Codazzi and Gauss equations 
(for their derivation see §7.3) 


ð oB ð ôA. 











ag (2B) =k, aE? ay O = Er , (3.35) 
1 fə /13B\ 2 /10A 
K= =B lee (x z) t on (š A)| ; (ae 


In this coordinate system the system of equations (3.24) 
takes the following form: 








1 2 (wy 1 eA uz = 

Ade (F)+ a5 iB ee 

1a 1 Bu 

B dn (3 \+ BA oF A Mato = 9, 2-31) 
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If we introduce the so-called physical components of the 
displacement vector 
u u 

= x 9 v= E ’ 
which are the projections of the vector U on the principal 
directions of the surface at the point under consideration, 
then taking into account the Codazzi equations the 
system of equations (3.37) after having eliminated ug 
can be written thus: 


RBBoef/u KA O [ o 
"A 2E (ea) + B ön (a) =° (3:39) 


A ð {u\ Ba [v 
Baa) aal) 


1 ĉu v 0A 1 æ u ôB 


uU 





(3.38) 








“o = EK DE RAB ~ Bq! BA oF O 
The last formula can also be written in the form 
1 oBu Av 
“o = FAB Cr+ =] (9701) 


3.3. Suppose that a surface has zero principal curvature, 
K =0. First, we assume that one of the principal curva- 
tures does not vanish, for instance k, = 0, ka 4 0. Then ac- 
cording to the equations of Codazzi and Gauss we have 


A =a(ġ), kB = y(n), (3.42) 
where a and y are functions of € and n, respectively. 
Let E =0, ie. B is a function of the variable 7 


only, ic. B = f(n). Then it follows immediately from 
the system of equations (3.39) and (3.40) that the com- 
ponents of the displacement vector are given by 


u = p(n), o=- a(é)dé+y(n), (3.43) 


m=i (BMY S aedo, (3.44) 
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where g(y) and y(n) are arbitrary functions of the var- 


iable 7. If, now, a #0, we have 
A ., 
w=9(n), C= zg?) + Byln), (3.45) 
OE 
ie 1 @ u OB (3.46) 


= iB an RBA O ` 


In the case of a cylindrical surface we may put A = 
= B = 1 and, consequently, we have the formulae 


u= p(n), v=— p(n) Etel), (3.47) 
me glo eto! (3.48) 


We note that the lines 7 = const are the generators of 
the cylinder and the lines £ = const. are the directrices per- 
pendicular to the generators. 

Let L be an are belonging to the surface of zero principal 
curvature (k, = 0, k Æ 0) such that it is nowhere tangent 
to the asymptotic directions of the surface. Let Sz denote 
the strip of the surface generated by the (asymptotic) 
lines 7 = const. intersecting the curve L at least in one 
point. In particular it may occur that Sz covers the 
whole surface S. 

Assume that the surface S is subject to constraints which 
do not allow an extension along the line L. Then it follows 


from (1.3) that 
a =0 (on L), ie. U=C (on L), (3.49) 


where C is a constant vector. Thus, the vector U=U—C 
is the displacement vector taking on the arc L the zero 
value 


U= (on L), ie, @#=D=%=—O0 (on D). 
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Then according to the formulae (3.44) or (3.46) we find 
; hat & = 0 = U = 0 everywhere on S;, i.e. the displace- 
ment vector U = C on Sz. 

Thus, we have proved the following: 

THEOREM 5.4. If on a surface of zero Gaussian curvature 
(kı = 0, ka 4 0) constraints are present such that they ensure 
ineatensibility of an are L of the surface, then under these 
conditions the strip Sz, is (geometrically) rigid. 

We note that constraints of the above kind can be set 
up by a rigid contact of the surface with an inextensible 
but perfectly flexible cord. By a rigid contact of a cord 
with a surface we understand a conjunction of the points 
of the cord with the points of the surface, such that in 
the process of deformation the corresponding points 
undergo identical displacements. Other cases of rigidity 
of surfaces of zero curvature are investigated in papers 
of Posnyak [69a, b, c]. 

The case of the infinitesimal bending of a section of 
plane (k, = ką = 0) should be considered separately. In 
this case the equation drdU = 0 implies that 


dU=nd®, ie. U=n®@1Qxr+4+C, (3.50) 


where n is the normal to the plane and ® is an arbitrary 
function of a point of the plane, 2 and C are constant 
vectors. In view of the complete arbitrariness of the 
function ® the investigation of the infinitesimal bending 
of a plane is a completely indefinite problem. Nevertheless 
it is not expedient to exclude this case completely from 
our considerations. For many reasons it is meaningful to 
consider infinitesimal bendings of a plane confining 
ourselves only to trivial bendings (rigid plates) 


U=2xr+C. (3.51) 


Therefore, in what follows when we speak of infinitesimal 
bendings of plane sections of a surface (for instance 
polyhedra) we have in mind diplacements of the form (3.51). 
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3.4. If the principal curvature of the surface is every- 
where negative it is convenient to employ the asymptotic 
lines as the coordinate system. In this system 


by = be =0, dy =Y—aK (3.52) 


and the system of equations (3.24) takes the form 








Ou Ou 
ag mi =0, gy T2 =0 (3.53) 
(=g, æ = y), 
Uy = Ia Pti y- ths 1 Ihu. (3.54) 
2y—aK \əx y] Y—aK 


Let L be an arc lying on a surface S of negative curva- 
ture and assume that it is nowhere tangent to the asym- 
ptotic direction of the surface S. Let Sz and SZ be parts 
of the surface S generated by asymptotic lines inter- 
secting the curve L. Let Sz be the common part (the 
intersection) of Sz and SZ, Sz = LSL. Let us assume 
that the surface is subject to constraints which exclude ex- 
tensions along the line L. Then, as before (p. 412) the 
displacement vector U a constant value C has along L. 
Consequently, the components of the vector U=U—C 
vanish on the are L. Since, moreover, the tangent compo- 
nents @ and ù, of the vector U satisfy the system of 
equations (3.53), according to the uniqueness of the 
solution of the Cauchy problem we have @ = u%=0 
on sz. In other words Sz is rigid. 

Thus, we have proved the following: 


THEOREM 5.5. In presence of constraints excluding ex- 
tensions along an arc L of a surface K of negative curvature, 
the part Sz, of the surface is (geometrically) rigid. 

It was already indicated above that such constraints can 
be set up by joining an inextensible perfectly flexible 
cord to the surface. 
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3.5. If the principal curvature K is everywhere positive 
it is convenient to employ the isometric—conjugate 
coordinate system. As we found in §6, Ch. IT, in this case 


by =b =A=VaK, dy=0 (3.55) 


and the system of equations (3.24) after elimination of uo, 
can be written in the form 








= a“ (Ti—-Th)w =0, 
f (3.56) 
U U 
aT Ta oT a, =0, 
1 OU, ua a a 
Up = —— + —(I3,+IL ee) ual. 3.57 
0 2 Vak [k ey ( 11 2) | ( ) 


Introducing the complex displacement function 
w = u, + iu = 2Ur; (r3 =4(fs+iry)), (3.58) 


we see that the system of equations (3.56) can be written 
in the form 
ôw + Aw +B =0, (3.59) 
where 
1 ; 
A = 3 (lra rh) + Fh- Trh 2h), 
i . (3.60) 
t 
B = 3 (T2 Th + We) — g h T+ 2T) - 


Thus, we observe that the complex displacement 
function in the case of a surface of positive curvature 
is a generalized analytic function 


w(z)eA(4, B, G). 
We recall that (see Ch. IT, §6.6) 


A =—dInVayK, 
(3.61) 
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For the normal component % of the displacement vector 
we have 


1 
Uy = Kis Re 
This formula can easily be derived from (3.57) if we make 
use the relations (6.63) and (6.54) of Ch. IT. 
Taking for U the trivial bending (3.51) we easily find 
that the equation (3.59) has the following linearly in- 
dependent trivial solutions: 


Nee Vo Za MVS VX, VO GY GHA AE. (3,68) 





(3.62) 


= 


02 


where X, Y, Z are the Cartesian coordinates of a point 
of the surface. 

We shall now derive a formula which makes it possible 
to express the displacement vector by the complex 
displacement function w. We have 


U = uart + uon = 4 w(ri— ir?) +4 0(r'+ ir) +ugn. (3.64) 


Taking into account that 


Tania 1 
Z (ri— ir?) = ——— n. 3.64a 
ag r?) yak zy ( ) 
we can, using (3.62), put the relation (3.64) in the form 
1 1 
U = ——— (w z H W 5 += Re Kwjn. 3.65 
Tak ome t Omi) + (Kuhn. (3.65) 
or, else, 
U= Ref- 2K" U (e)n, + -1 _a,(VaK**v) n) , (3.66) 
Kya 
where 
w (z) 





U =. 
Va yK 
Taking into account (3.61) we readily see that the func- 

tion U satisfies the equation 


&U+BU =0. (3.67) 


(3.66a) 
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It is evident that for B = 0, U is an analytic function in z. 
We shall discover in the following section that this 
case occurs for convex surfaces of the second order (and 
only for them). 

THEOREM 5.6. Let a surface S of positive curvature 
be subject to constraints which exclude extensions along a (in- 
ternal or boundary) arc L of the surface. In this case the 
surface X is rigid. 

PRooF. In fact, we have already seen above (p. 412) 
that the displacement vector U takes a constant value C 
along L. Consequently, the displacement vector U=U-—C 
vanishes along L. Such being the case, the appropriate 
complex displacement function U vanishes on L. Since 
this function satisfies the equation (3.67), according to 
the uniqueness theorem (3.5) we have # = 0 everywhere. 
This proves the (geometrical) rigidity of the surface 8S. 

We recall once more that constraints of this kind are set 
up by joining the surface to an arbitrarily small, in- 
extensible and perfectly flexible cord. 

With the help of the equation (3.67) one more proof 
of the rigidity of an ovaloid can be given. 

Let the ovaloid belong to the class Dp, p> 2. Then, 
as was established in Ch. III (§6.9) B e LpE), p> 2. 
Moreover, near the point z = co we have 


Va=Olje|“), rz = Olle’). (3.68) 


Assume that the displacement field U belongs to the 
class Dy», p> 2. Then in view of (3.68) the function U 
is continuous and satisfies the equation (3.67) everywhere 
on the plane. Moreover, in view of (3.58), (3.66a) and (3.68) 
near the point z = co we have 


U = O(|z|?) . (3.69) 


It follows in accordance with Theorem 3.12 that U is 
a generalized polynomial of the second degree. But every 
such polynomial is a linear combination, with real coef- 
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ficients, of six linearly independent generalized polyno- 
mials, which obviously correspond to the six linearly 
independent trivial solutions (3.63). This means that all 
solutions of the equation (3.67), continuous on the plane 
and satisfying at infinity the condition (3.69), are given 
by the solutions to which correspond trivial displacement 
fields. This completes the proof of the rigidity of the 
ovaloid. 

The formula (3.65) indicates that the tangent displace- 
ment field is given by the formula 





1 1 1 
U, = — = (wn, + nz) = = (r!—ir?)w += (r! + ir?) w . 
s jak z) = ) a ) 


Hence, we have (see Ch. II, §6.4) 
1 


U= i [(alt — a — Qial?) w? + (a — a? + Qial2) w+ 
z 1 
+2 (ai + a®) ww] = 7 [2 (tu + ta) |w — 


— (an — ao — 24g) W? — (A — gg + 244g) W?] 


= A (1 —VBeos2 (7 i) = klw, (3.692) 


ks = Hy Beos2($— 6), 0 =argw(z), 





where 


w,(z) = w(z)(aK) **. 
Consequently, ks is the normal curvature of the surface 
in a direction which depends on the displacement field 
under consideration. The function Ww, is a generalized 
analytic function. Therefore in view of the principle of 
the maximum (Ch. III, §4.8) we have 


|wo(2)| < Momax|w9(t)| ’ 
where M, is a positive constant depending only on the 


surface under consideration. Accordingly, we obtain 
from (3.69a) 
UN x 


|U.(M)| < Vk M) My max- 








T 
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Since kı > ka > k, denoting the maximum and minimum 
of k, and ka by ki and k3, respectively, we have 
0 
|U (M)| < M'max|ULM)|, mu’ =1/™m,. (3.690) 
NeL kz 
Thus for a tangent displacement field on a surface of 
positive curvature the principle of the maximum is valid 
in the form indicated above. It should be borne in mind 
that the positive constant M’ appearing in inequality 
(3.69b) depends only on the surface and is independent 
of the displacement field. 

3.6. We shall now indicate one more simple way of 
deriving the equation (3.59). As we found in §6.5 of Ch. II, 
the position vector r satisfies the equation (for K > 0 
of course) 

rz3+Arz;+Br,=0. (3.70) 

Multiplying this equation throughout scalarly by 2U we 
obtain 

(2Ur;);—2Uzr,+ A(2Ur,)+B(2Ur;)=0. (3.71) 


But U satisfies the equation drdU = 0 which is equivalent 
to two following relations 


Uzr; =0, U,rz+ U;r, =0. 


Hence, taking into account the notation (3.58) we obtain. 
from (3.71) the equation (3.59). 


§4. A property of surfaces of the second order 


Introducing a new complex displacement function 





w 
= — (4.1) 
VayK i 
we can write the equation (3.59) in the form 
a0+BU =0. (4.2) 
If 
B=0, (4.3) 


29 
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we have the Cauchy—Riemann equation 


oU 
a 0, (4.4) 
i.e. U is a function analytic in z. Consequently, for surfaces 
satisfying the condition (4.3) the problem is reduced to 
the Cauchy—Riemann equation and the complex displace- 
ment function has the form 


= VaVKG(z), (4.5) 


where ®(z) is a function analytic in z. 

The condition (4.3), as follows immediately from the 
formula (3.61), is satisfied for spherical surfaces; in this 
case, taking into account that (for the unit sphere) 
az =0, K=const (4.6) 


Ay = Ag = ya = al ea , 


the formula (4.5) takes the form 
w(z) = (1 +223) °D (2). (4.7) 
Now naturally the question arises—for which other sur- 
faces the relation (4.3) is valid. The answer to this question 
is given by the following 
THEOREM 5.7. The condition (4.3) is satisfied for all 
surfaces of the second order of positive curvature, and only 
for these surfaces. 
Proor. If B = 0 the equation (3.70) can be written 
in the form : 
ə 1 ) 
pe n 0 
a f ayK 
Hence 
Xz=VaVKĵf(e), Y;=VayKø(2), Z:=VaVKy(?), 
(4.8) 


where X, Y, Z are Cartesian coordinates of a point of 
the surface and f,ọ, y are arbitrary functions analytic 
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in z. At least one of these functions does not identically 
vanish, otherwise we would have X = const, Y = const, 
Z = const. Let, for instance, f(z) 4 0. Then by the change 
of the variable 


zZ 
dz : ‘ 
Za = Hey? f(e) #90 (&—fixed point) 
20 
we can obtain the result f =1 in the vicinity of the 
point 2. 


In fact, on one hand 
@% y 1 


X- = X; SAT =" 

” aa ™* f(z) 
On the other hand (we make use of the formulae (6.77) 
of Ch. 2) 


X; = Va VKfle) = Va VE C he) = Va VES . 
dz dz f(z 


~ 


Thus, these two relations imply that 
X,=VayK, i.e. fe =1. 
Dropping hereafter the sign , we have 
X,=0, ie, X=X(e), Vayk = 5 X'(a) 
Thus, X is a function only of æ. Hence, the last two rela- 
tions (4.8) can now be written in the form 
(Y¥-X(a)p(2))-=0, (Z—X(a)y(z)).=0. 
This means that 


Y = X (x)p(z) tpz), Z= X(æ)y(z)+ ple), 


where p, and y, are functions analytic in z. Since Y and Z 
are real functions we have 


Xu+u =0, Xv+7,=0, 


where u, ùi, 0, % are the imaginary parts of the func- 
tions 9, Pı; Y, Yı, respectively. It follows however from 


29* 
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these relations that Xu and Xv are harmonic functions 
of the variables æ and y. Now, the conditions of harmo- 
nicity of u and v imply at once that this fact is possible 
only if 


X (av) = = tanha(a—£) j 


u = acoshå(æ— é)cosa(y—n) , 
v = Boosha(a@— &)cosa(y—n’) , 


u = — 4 asin ha(w— &)cosA(y—n) ’ 
v = —Z Bsinha(@— é)cosA(y—"') 


where a,,A,é&,7 and 7’ are arbitrary real constants. 
The harmonic functions conjugate to u,v, uù, and v, are 
given by the formulae 


Uy, = — asinhd(a—é)sind(y—n)+y, 
V, = — Bsinha(x— &)sind(y—n’)+y" , 


2 ; 
tny = F coshd(w—é)sinA(y—n) +7: , 


2 ; ; g 
Vig = E cosha(w—é)sin Aly — )+y1, 
where y, y’, Yı, y1 are real constants. 

Thus, the equation of the surfaces for which B= 0 


can be written thus: 
X=X("), Y=X(H)ue tus, Z = X(2)V, +v. (4.9) 


It is easily found that with no loss of generality we may 
put §=7=0, y, = yi = 0 in these equations. Then the 
equations (4.9) can also be written in the form 


_ 2a sindy 
DANG) Beya eosin” 
(4.10) 
i = sin Ay cos An’ — cos Ay sin An’ 
Z-yX == 
cos hax 
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Eliminating the variables æ and y from these equations 
we obtain 





$ 12 2 , . ; y2 Z2 
(Bra cos An’ + sin? An jetit 
+(-2472 cosAn )xy— 208m ZY+ 
a aß aß 
2ycosån’ 2y _ 48in? An’ 


Thus, it has been proved that the class of surfaces 
for which B=0 contains only algebraic surfaces of the 
second order. Varying the constants a, B,y,y’,A and 1’ 
entering the equation (4.11) we can obtain an arbitrary 
surface of the second order of positive Gaussian curva- 
ture, ie. ellipsoids (in particular spheres), hyperboloids 
of two sheets and paraboloids. * 

We note that these surfaces possess the following 
property: the net of curvature lines is the isometric-conjugate 
net of lines. 

We shall prove this assertion. As is seen from equation 
(6.66) of Ch. IT, the relation B = 0 means that 


IE ye 
ya” te) (4.12) 





where f is a function analytic in z. For a spherical surface 
E = 0 and the theorem is trivial. Hence, we shall assume 
that “> 0 in the vicinity of a point 2). Then f(z) 0 
and taking for the new independent variable 


á dz 
+= >=; 0) #9, 4.13 
2 Tag? te) (4.13) 


* It should be observed that it was known earlier that surfaces 
of the second order with K > 0 lead to the Cauchy—Riemann system 
(see e. g. [18]). 
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we find that 


VE iy, ; 
—— =e" = 1 i.e. =0. 4.14 
K Va. ’ Px ( ) 
Hence, according to (6.30) of Ch. II we have for this 
coordinate system 
a, = 0. (4.15) 


This means that the coordinate lines of the chosen iso- 
metric—conjugate coordinate system are the curvature 
lines of the surface. Moreover, for this coordinate system 
in view of (4.14) and (4.15) the first and the second funda- 
mental quadratic forms are given by the relations 


= VE i, dat + kad) . o e y Eea . (4.16) 


It should be noted that these formulae are valid only 
in the vicinity of every non-umbilical point, since the 
change of variables in accordance with the formula (4.13) 
is legitimate only in the vicinity of the point for which 
f(z) #0; at an umbilical point f(z) = 0 and the transfor- 
mation (4.13) is meaningless. 


§5. The rotation field. The characteristic equation of infinite- 
simal bending 


5.1. The equation (1.2) implies that 
dU =Vxdr, (5.1) 


where V is a vector-function. This relation indicates that 
as a consequence of an infinitesimal bending of the surface 
all linear elements outcoming from the point (#'z?) undergo 
a rotation with the angular velocity V(z', #). In other 
words, under an infinitesimal bending of a surface every 
elementary area is displaced as a rigid body. 

The vector V is called the rotation vector. Such a vector 
field on a surface will hereafter be called the rotation 
field. 
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We shall now prove that the rotation field is uniquely 
determined by the displacement field. 
Representing V in the form 


V = vr, +n, (5.2) 
we have 
dU = or, Xr,dx* + on Xr,du . (5.3) 
It can easily be shown that 
Ta XTg = Capt, MXTa = Copt? , (5.4) 
where 
Cy = C2 =0, Cy = —Cy = Va , (5.5) 


Ca is an antisymmetric covariant tensor of rank two. 
In view of (5.3) and (5.2), the relation (5.1) takes the 
form 


(Viattg — bag Uy) dar? -+ (Vato + barut) dan 


= Cra V4 dan + VCcg dare . 
Hence, we have 
op = Vatig— bagtho ; (5.6) 
V Cia = Vato + bagt? . (5.7) 


From (5.6), taking into account (5.5), we again obtain 
the relations (3.24). Besides, we have 


1 1 õu, ou 
v = —- (V,u,—V,u,) = — |2 — 5.8 
gyz Teta Vata) AA a) 68) 
v = CL(V guo + bg, u*) (a = 1, 2) ; (5.9) 


where c% = a™afre,, is an antisymmetric contravariant 
tensor of rank two, and 
1 a K 
cl =c2=0, 2 = —a = = C’ Cpa = 6g . (5.10) 
a 
Thus, the components of the rotation vector V are 
uniquely determined by the components of the displace- 


ment vector U. Conversely, if a rotation field is prescri- 
bed the corresponding displacement field U can be de- 
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termined to within a translation from the relation (5.1) 
by quadratures. 

Evidently, U is a trivial displacement field if and only 
if V is a constant vector field. 

5.2. Let I be a curve lying on the surface S. Let s, m, b 
be the natural triplet of the curve L where s is the unit 
tangent vector, m the unit vector of the principal normal 
and b is the unit binormal vector. We assume that the 
orientation of this triplet is the same as that of the 
triplet ri, Ta, n. Hence 


sxm=b, mxb=s, bxs=m. (5.11) 


In addition we assume that m is directed always towards 
the concavity of the curve. 

Decomposing the displacement vector U with respect 
to the natural triplet s, m, b we obtain 


U = US +Umm+Uuyb. (5.12) 


Differentiating throughout this equation with respect to 
the arcs of the curve Z and making use of Serret—Frenet 
formulae 

ds dm db 

am Gg st xb, de t; (5.13) 
where k is the curvature and x the torsion of the curve L, 
we obtain 


T. T- kaim) s+ (S+ kus— ry) m 
at (TE +n) b. (5.14) 
On the other hand 
a = V xs = (v8 +0mm + vb) Xs =MM—Umb, (5.15) 


where Vs, Um, % are the projections of the rotation vector 
on the unit vectors of the natural triplet. 
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Comparing (5.14) and (5.15) we have 


Fe hm = 0 0] 1.e Um = i a , (5 16) 
d d jld 
vo = + ket xi = 7 k Te) +h Ub y 
= dup =å du, x dus 
Vm = rae tum = a E ds’ (5.17) 


We have therefore obtained formulae representing the 
projections v and vm of the rotation vector by the pro- 
jections us and w of the displacement vector on the unit 
vectors of the natural triplet of the curve L. 
If L is a straight line k =0 and it follows from (5.16) 
that 
Us = const. (along L). (5.18) 


Thus, we have the following 

THEOREM 5.8. If the surface contains a straight line 
the component of the displacement vector along this straight 
line is a constant quantity. 

It follows that in an infinitesimal bending of a ruled 
surface the projection of the displacement vector on the 
generator is a function depending only on the corresponding 
point of the directrix, i.e. 


us = f(s), (5.19) 


where f(s) is a function of the length of are s of the di- 
rectrix of the ruled surface. 
Since (see below §7.5) 


Um = Ucos0—msind (lL=nxs), (5.20) 


where 0 is the angle between the normal of the surface 
and the principal normal of the curve L, in view of the 
formula (5.16) we have 


1 du 
Uy = i qe ttan Our, ke=keosd. (5.21) 
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If L is a geodesic curve then tg@=0 and it follows 
from (5.21) that 


d 
ksu = 1 (along L). (5.22) 


ds 


If now L is an asymptotic line of the surface, then ks = 0 
and 


d ? 1d 
s+ hu = 0, ie u=} e, k0. (8.23) 
5.3. From (5.1) we have 

oU oU 

az TV Xn a TV XT: 


Differentiating the first of the above equations with 
respect to 2, the second with respect to æ! and subtracting 
the second from the first we obtain 


a 4 g 
maniT. (5.24) 


Since according to the formula (3.16) 
oe 


ant 


(Vav'— bio)jri+ (Vav + bat )n , (5.25) 


the relation (5.24) takes the form (we make also use of 
the formulae (5.4)) 


(Vav — bov)n—(Vav+ bav*)r* =0, 
i.e. 
Vv —2Hv = 0 (2H = ba), (5.26) 
V.0+bqvt'=0 (a=1,2). (5.27) 


Let us now assume that the principal curvature of the 
surface does not vanish, i.e. 
pa by; Dos — biz 


2 
dii Aen — Are 


K #0. 
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Then, solving the system (5.26) with respect to vt and v? 
we obtain 


i 8 
v = -4 (a =1,2), (5.28) 
where 
a? = a = dbn, K <0. (5.29) 


Inserting the expressions (5.28) into (5.25) we arrive 
at the equation 


Vd Ago) +2Hv =0. (5.30) 


This equation was first derived by Weingarten. It is 
called the characteristic equation of the rotation field under 
infinitesimal bendings of the surface, its solutions being 
termed the characteristic functions. 

The equation (5.30) has three linearly independent 
trivial solutions 


A=en, w=en, v=en, (5.31) 


representing the direction cosines of the normal of the 
surface. 
If v is a solution of the equation (5.30) then 


V = a ret on (5.32) 
represents the rotation vector corresponding to an in- 
finitesimal bending of the surface. 

It will be proved in the next chapter (§4) that the 
equation (5.30) is also obtained in the investigation of 
the problem of membrane state of stress of shells. 

5.4. Let the surface be referred to the curvature lines 
as the coordinate system. Then 


1 
= iB?’ 





qu q2 a2 =d =0 (5.33) 


WE aE 
~ Ae? 
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and the equation (5.30) and the formula (5.32) take 
the form 


1 [e/B a ô JA a 
as ee lea ae) aBa 6s 
_ 1 a 1 a 
TRAE 88" FBP on 
If the principal curvature of the surface is of a variable 
sign the characteristic equation is of mixed type. It is 
elliptic in these parts of the surface in which K > 0 and 

hyperbolie where K < 0. 

On a surface of negative curvature we can consider 
the coordinate system to consist of the asymptotic lines. 
Then the characteristic equation (5.30) and the for- 
mula (5.32) take the form 


“lel eal tae 1 ar) [42H = 0. (5.36) 


r,t on. (5.35) 


yalor \y -K ay] ay \W—K ou 
1 
V=— +2 r| +n. 5.37 
Z (ar : zri) (5.37) 
We have here taken into account in 
@a@ai0, ==}. (5.38) 
—aK 
Introducing the new function 
o =(—Ky i, (5.39) 
we arrive at the equation 
Ow 
mayt Mo =; (5.40) 
where 


M = Hy—ak—(—K) 





aa l-E) J. (5.41) 
On a surface of positive curvature we can introduce 
the isometric—conjugate coordinate system. Then 


mage @e@uo (5.42) 


Yak 
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and the equation (5.30) and the formula (5.32) take the 


form 
17a/1 æ 2/1% = 
Vales (7a) ay Eate 0 


TE ret ry) ton. (5.44) 
Vak \os oy 
If we introduce the new function 
wo = Kin, (5.45) 
we have for this function the following equation: 
Cw Pw 


where 
M = 2Va@KH—Ki{(K)ee+(K-#yy}. (5.41) 


According to the formulae (5.8) the function v can be 
expressed by means of the complex displacement function 
w = U+tu, in the following way: 


1 (ðu, Ou, 1 =) 
= — |—— —} = —Im|— |. 5.48 
x m a] ya E se) 


The equation (5.46) has three trivial solutions 
w=Kien (i =1,2,3), (5.49) 


where e, €z, e are the unit vectors of spatial Cartesian 
coordinate system. To these solutions there correspond 
trivial displacement fields. Linear combinations of these 
solutions constitute all trivial solutions of the equa- 
tion (5.46). In the case of an ovaloid all solutions bounded 
on the entire plane are linear combinations of the func- 
tions (5.49). This fact follows from the rigidity of ovaloids; 
otherwise the ovaloid would be non-rigid. Let us observe 
that near infinity the function M satisfies the condition 


M = O(|z|-4). (5.50) 
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§6. Bending fields. Static field 
6.1. According to (5.27) the relation (5.25) has the form 


v= Trs, where =r v= =V,v—bby. (6.1) 


* 
The quantities 7% constitute a mixed tensor of rank two. 


* 
The formulae (5.8) and (5.9) indicate that the tensor TË 
is uniquely determined by the vector U. 
We have from (6.1) 


ev av attr, aftr, 


aloa Owo dar . dat ; 





or 
mA 


ap * or 
o” Tirat o” er Si 


According to (3.12) the last relation can also be written 
in the form 


o” (24 ae igri) rato Tiban =0, 
i.e. 


* 
ap (O13 
(=F + dyra) = 0 (A=1,2), 


(6.2) 
* 
oP Tibia =0. 
Let us introduce a new contravariant tensor 
A ae * A 
Te = oTi, ie. TR = euT”. (6.3) 


According to (6.3) and (5.26) 
T = 4 E = yalt $”, ie P Ê”, (6.4) 


Consequently, T” is a symmetric contravariant tensor 
of rank two. If we take into account the relations (5.5) 
and (5.10) we obtain according to the formula (3:19) 


Vc =0 , ViCag =0. (6.5) 
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Hence, the equations (6.3) can be written in the form 
Vet =0 (6=1,2), bp” =0 (T%=T*). (6.6) 


Thus, if on the surface a rotation field V is given, then 
the formulae a 

TF? — ohr? oat (6.7) 
determine a contravariant tensor of rank two 7” which 
satisfies the system of equations (6.6). We shall see below 
that this tensor completely describes the deformation 
of the surface under an infinitesimal bending. We shall 
therefore call this tensor the contravariant bending 
tensor. 

We shall find in the next chapter that the system 
of equations (6.6) is satisfied by the contravariant com- 
ponents of the stress tensor of a membrane state of 
equilibrium of ‘a shell, and every solution of the system 
is associated with a fully definite membrane state of 
stress. Therefore every tensor field 7” satisfying the 
system of equations (6.6) will be called also the static 
field. 

The following question now naturally arises. Is it 
possible to represent every static field in the form (6.7)? 
In other words, may a given static field be always inter- 
preted as a (contravariant) bending field? 

We shall see below that for a simply-connected surface 
this is always possible, and that in the case of a multiply- 
connected surface such an interpretation leads in general 
to multi-valued displacement fields. 

6.2. If we now introduce the covariant tensor (covariant 
bending field) 


tap = Catal”, ie. PP = Pty, (6.8) 
in view of (6.3) and (6.5) we obtain for this tensor the 
system of equations 

Vyto2—Vatys =0, Vatu —Vity =0, 


(6.9) 
butat Beaty —2byatiz =0 (ta = ta). 
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We shall examine below the geometrical meaning of this 
tensor field (§7.4). 

It readily follows from the formulae (6.1) (6.3) and (6.8) 
that the following relation between the rotation field and 
the bending field is valid: 


av = Ptargda" = È. r,epda’ ‘ (6.10) 


Thus, if the rotation field is given the corresponding 
bending field can be found by differentiation. If the 
bending field is given the corresponding rotation field 
and then the displacement field can be found by means 
of quadratures. 

Let s and I be two mutually perpendicular tangent 
unit vectors the orientation of which is such that 


Ixs=n, sxn=l, nxl=s. (6.11) 


Obviously, two of these relations are a consequence of 
the third. 
Introducing into these relations the expressions 


s=8r°=Ss'rg, l= lpr? = lrg (6.12) 
and taking into account the formulae (5.4) we obtain 
Sa = Cpa, st*=cFlg, la = Caps, T= csp. (6.13) 


According to these formulae the relation (6.10) can be 
written as follows: 


-A = Ê” rulg. (6.14) 
If V is a rotation field, then we obviously have the 


relations 
fav=0, frxav=o, (6.15) 
L L 


where L is an arbitrary piecewise smooth simple closed 
curve, lying on the surface. The first of the above relations 
is obvious and the second follows from the formula 


rxaV =d(rxV)+aU. (6.16) 
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Thus, in order that a static field (i.e. a solution of the system 
of equations (6.6)) be also a bending field it is necessary 
that 


fT? rds =0, frxT* rads =0, (6.17) 
L L 


where L is an arbitrary piecewise smooth closed curve 
belonging to the surface. 

We now prove that these conditions are sufficient. 
In fact, it is seen from the formulae (6.14) and (6.16) that 


V(M)= f T”rlpds +V, (6.18) 
MoM 
U(M)=Vxr+ frxāV+U,, (6.19) 
MoM 


where M, is a fixed point and M is a variable point of 
the surface; U, and V, are constant vectors. The integrals 
are taken along an arbitrary rectifiable curve lying on 
the surface S and connecting the points M, and M. In 
view of the relations (6.17) these integrals are independent 
of the path of integration. It is seen from the last formulae 
that to the static field T” satisfying the system of equa- 
tions (6.6) there correspond single-valued fields of displace- 
ment and rotation if and only if the relations (6.17) are 
valid. In this case every static field can be interpreted 
as an infinitesimal bending of the surface. We now prove 
that the condition (6.17) is always satisfied in the case of 
simply-connected surfaces. To this end we shall prove 
an integral identity. 

Let U be a displacement field and T” a static field, 
ie. T” satisfies the system of equations (6.6). Then 
we have the identity 


fUTods = f T¥ualgds = 0, (6.20) 
L L 


where L is the boundary of the surface S and Ty the 
vector 
Ty = T? larg . (6.21) 


30 
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This vector will be called the stress vector (see Oh. VI, §1). 
We assume that L consists of a finite number of piecewise 
smooth simple closed contours Lo, L,, ..., im. Moreover 
we assume that the fields U and T” are continuous 
in S+L. 
Applying Green’s identity and making use of (3.24) 
and (6.6) we have 
f UTods = f TP uplads = f | Val T% ug) dS 

L S 


L 


= f f ua T AS + ff TOV puds 
S S 
=} [| TW guat Vaug)ds = 4 f f T°? bagdS =0. 
S S 


We have taken into account above the symmetry of the 
tensor T”. The integral identity (6.20) expresses the 
property of mutual adjointness of the systems of equa- 
tions (3.27) and (6.6). 

In particular if U and V are two arbitrary fields of 
displacement and rotation on S we have the identity 


fuav =o. (6.22) 
L 


It should be borne in mind that U and V in general are 
not connected by the relation dU = V xdr. We shall 
prove that if the last relation is satisfied the relation (6.22) 
holds for an arbitrary closed piecewise smooth simple 
curve belonging to the surface. 

In fact, if dU =V xdr and L is a closed curve on 8 
then 


fuav=—fvau= [VV xdr) =0. 
L L L 


Thus, if the vector fields U and V are continuous on 8 
and are connected by the relation dU=Vxdr, the 
following relations are valid 


fuav=0 (j=0,1,...,m). (6.23) 
L; 
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It should be observed that in view of the formula (6.22) 
one of these relations is a consequence of the remaining 
ones. 

If the surface is simply-connected, then taking in (6.20) 
for U trivial deformations (3.51) we obtain the relations 
(6.17). Thus, the relations (6.17) are always satisfied in 
the case of a simply-connected surface, for an arbitrary 
static field. Consequently, in this case the formulae (6.18) 
and (6.19) associate with every static field (to within 
a trivial bending) single-valued fields of displacement and 
rotation. In other words, in the case of a simply-connected 
surface any static field 7” can be interpreted as a bending 
field. In the case of a multiply-connected surface it is 
not so, since the conditions (6.17) are not satisfied for 
every static field (Ch. VI, §3.4). Let us observe that the 
relations (6.17), in view of the notation (6.21) can be 
written thus: 

fTods=0, [rxTods =0 (6.24) 
Lj Lj 
(j =1,2,..., m). 


In the next chapter we shall elucidate the mechanical 
meaning of the formula (6.20) and the relations (6.24). 
Moreover, we shall elucidate the mechanical meaning of 
the vector Ty. 


6.3. With the help of the formulae (6.3), (6.1), (5.8), (5.9) 
it is easy to establish that the bending field corresponding 
to a displacement field can be determined according to 
the formulae 


poe = — e” V (APV u) — 67 boo (a, b ——} 1, 2) , (6.25) 


where 
1 a 1 aß 
Uo = oy Vaut, v= 3° Vag, (6.26) 
or, since 
Pe — eT = 6"V,0°—c" dbo, (6.27a) 


30* 
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we have in view of (5.28) 
T? — — eV (dV ,0) —c7 bo 0 , (6.27) 


where v is the characteristic function. 
It follows from the relation Te = T# that 


v= — pa a(d PV guo) « (6.28) 


Thus, the characteristic function is obtained as a con- 
sequence of twice differentiating the normal component 
of the displacement vector. 

We observe that the formulae (6.25) or (6.27) yield 
an arbitrary single-valued bending field (i.e. a solution 
of the system of equations (6.6)) if the surface is simply- 
connected. In the case of multiply-connected. surface these 
formulae cannot yield all (single-valued) solutions of the 
system of equations (6.6) if we remain in the class of 
single-valued fields of displacement and rotation. We 
shall return below (§6.8) to this problem. 

6.4. If we refer the surface to the coordinate system 
consisting of the curvature lines, introducing the quantities 


N= ALT, N= BT, 
H=H,=—H,=ABT", (6.29) 
the geometrical and mechanical meaning of which will 


be elucidated in Chapter VI, we reduce the system of 
equations (6.6) to the form 


OBN,  @AH, 0A, _ ôB 





E ön voy sor a= 04 (6.30) 
@AN, BH, eB, Ay _ 
“én oe + ED N,=0, (6.31) 


kN, tka Na = 0 . 


Introducing the new notation 


P= SS SS q=H,=—-H.,, (6.32) 
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we see that the system of equations (6.30) can also be 
written as follows: 


2B, 1 oA’q 
Tanan Hton m 9 jade 

Lay yr) eae a, me 
EME PIV Ran oF T 


Below, in §7.7 we shall elucidate the geometrical meaning 
of the quantities p and q. Let us observe that the systems 
of equations (3.39) and (6.33) are mutually adjoint. 
6.5. Suppose that the principal curvature is negative, i.e. 
K < 0. Then, considering on the surface the coordinate 
system consisting of the asymptotic lines we easily find 
that 
Ta = TA=0. (6.34) 


Let us introduce the notation 
w=VaTX, v =VaT®, (6.35) 
Then the system of aii (6.6) takes the form 


Tn 1w rhy = 0, w yri +r =0. (6.36) 


6.6. We now consider the case of a surface of positive 
curvature. Referring the surface to the isometric—con- 
jugate coordinate system and taking into account the 
symmetry of the tensor T”? we can rewrite the system 
of equations (6.6) in the form 


Tua — P2, (6.37) 
eT eye 
ae aye (201 +I t2—I'x) T™ -+ 
+ (302+) TF" =0, (6 38) 
əru ərz l ' 


ay E + (2122+ Ti— Py) I? — 


— (822+) T” = 
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If we introduce the complex stress function 


w = Ya(TUu—iT®), (6.39) 
the system of equations (6.38) takes the complex form 
ow’ 1 Bor 


where A and B are functions represented by the rela- 
tions (3.60) or (3.61). 

Thus, the complex stress function w' is a generalized 
analytic function satisfying the equation adjoint to the 
equation (3.59) for the complex displacement function. 

As we found in Ch. III, §9.1 the conditions of ad- 
jointness of the equations (3.59) and (6.40) are given by 
the relations 


Re È fewa] =0 (6.41) 
r’ 


where w and w’ are arbitrary solutions continuous in the 
domain G of these two equations, respectively, and J” 
is an arbitrary piecewise smooth closed simple curve 
belonging to the domain G. If w and w’ are continuous 
in G+I' where I is the boundary of the domain G con- 
sisting of a finite number of piecewise smooth simple 
curves, then for J” in the relation (6.41) we can also 
take T. 

The complex stress function w’ which uniquely de- 
termines the static field T% will be called the complex 
bending function if the tensor TZ satisfies the condi- 
tions (6.17). These conditions can be written in the 
complex form 


Im fw'rsdz=0, Im fw'rxrjdz=0 (6.42) 
T3 rj 
(j =1,2,...,m), 
where Io, Ti, ---, Im are the boundary contours of the 
domain G onto which the surface © is homeomorphically 
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mapped. The curves J), J, ..., Tm are the homeomorphic 
images of the boundary curves Lo, L4, ..., Lm, respectively. 

If the surface is simply-connected (m= 0) the con- 
ditions (6.42) are always satisfied in view of (6.20). Con- 
sequently, in this case the complex stress function can 
always be interpreted as the complex bending function. 
In the case of a multiply-connected surface however 
this is not always possible. There exist complex stress 
functions which do not satisfy the conditions (6.42) 
(Ch. VI, §3.4). 

Hereafter we denote the complex bending function 
by w’. It is a solution of the equation (6.40) satisfying 
the conditions (6.42), i.e. 


we = Va(T— iP) , (6.43) 


Making use of the formulae (6.37) and (6.39) we can 
write the formula (6.14) for the derivative of the rotation 
vector in the form 
dz dæ .dy 
ee de (6.44) 
Of course w’ is here the complex bending function. If 
now w’ is the complex stress function, then in view 
of (6.21) and (6.43) we have the formula 


, dz 
To = 2 Im (v Tr) , (6.45) 


expressing the stress vector of the membrane state which 
cannot already in general be interpreted as a bending 
field (see also Ch. VI, §3.4). 

Making use of the formulae (6.39) and (6.25) we can 
now express the complex bending function #’ by the 
complex displacement function. The formulae (6.39) 
and (6.27a) yield 


dp : ; 1 5 
w = 5; (Vi— V2) (0' — to") + = (bi—bz— 2403) 0, (6.46) 
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where V, and V, are the operators of covariant differentia- 
tion, v is the normal component of the rotation vector, 
i.e. a solution of the characteristic equation (6.30) and ve 
are the contravariant components of the rotation vector 
given (in the isometric-conjugate coordinate system) by 
1 ô 1 @ 
Fe eee kad pS (6.47) 
VaK da VaK dy 
According to the formulae (6.72), (6.63), (6.24) and (6.26) 
of Ch. II and (5.48) we have 


fo’ = i Be-0— 2i Ki (3w — Bū.) , (6.48) 
where 
weg k Csuk (z Imi) . (6.49) 
oz a z 


Thus, the formula (6.48) expresses the solutions of the 
differential equation (6.40) by the solutions of its adjoint 
equation (3.59), or by the solutions of the characteristic 
equation (5.30). In other words the complex bending 
function can be obtained by applying to the complex 
displacement function a definite linear differential opera- 
tion of the third order, or as a result of applying to the 
characteristic function a definite differential operation of 
the second order. 

It should be observed that the formula (6.48) gives 
a general representation of all single-valued solutions of 
the equation (6.40) in the case of a simply-connected 
domain. In the case of a multiply-connected domain this 
is not so. If we apply the formula (6.48) to single-valued 
solutions of the equation (3.59) it does not yield the 
whole class of single-valued solutions of the adjoint 
equation (6.40). Nevertheless in the case of a multiply- 
connected surface the formula (6.48) gives the whole 
class of the complex bending functions. Consequently, 
the class of single-valued solutions of the equation (6.40) 
which are not representable in the form (6.48) cannot 
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correspond to the class of single-valued displacement 
fields. This class of single-valued solutions of the equa- 
tion (6.40) corresponds to a class of multi-valued solutions 
of the equation (3.59), ie. to a class of multi-valued 
displacement fields. 


§7. Variations of various geometrical quantities under infin- 
itesimal bending of a surface. Some criteria of rigidity 


7.1. Infinitesimal bending of a surface forma special 
case of the general deformation of the surface, in which 
the epefficients of the first quadratic form have no varia- 
tions of the first order (the precise definition of the concept 
of variation will be given later). Therefore all quantities 
which are expressible by the coefficients of the first 
quadratic form and their derivatives (for instance the 
principal curvature, the Christoffel symbols, etc.) will 
also have no variation. The coefficients of the second 
quadratic form will, however, in general, have non-zero 
variations, since otherwise the deformation would be 
a rigid-body motion, i.e. a trivial bending. 

Thus, the geometrical quantities, which are expressible 
by the coefficients of the second fundamental quadratic 
form acquire, under infinitesimal bending of the sur- 
face, definite increments which in general are expressed. by 
the displacement vector U in a non-linear way. If the 
displacement vector has the form sU where e is a small 
parameter, then the increment 4 of a quantity A 
describing a property of the surface has the form 


AA = c6A+8@@PA+... 


The coefficients of this expansion 64, 8A, ... will be 
called the first, second, etc. variations of the quantity A, 
and it is evident that dA is a homogeneous additive function 
in U. 

Since we consider infinitesimal deformations of a surface 
it is a sufficient approximation to take AA = cdf. 
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In what follows we shall consider only the first varia- 
tions of the quantities describing some properties of the 
surface under infinitesimal bending. We shall therefore 
call them simply the variations of the corresponding 
quantities omitting the words “first” and “under in- 
finitesimal bending of the surface”. 

7.2. The relations (1.1) and (1.2) indicate that the 
variation of the first fundamental quadratic form 

= ds? = Aaga dah (7.1) 
vanishes, i.e. 
ôl =0, ie. dag=0 (a,B=1,2). (7.2). 


Hence, we have also 


64= 0, a= aul ae, (7.3) 
ôa =0, (a, f =1,2), (7.4) 
Cap =0, de% =O (a, B=1, 2), (7.5) 


Iy,z=0, d%4,=0 (a,8,4=1,2). (7.6) 


The last relations follow immediately from the formulae 


1 
Popa =3( 


if the relations (7.2) and (7.4) are taken into account. 

We observe that the variation of a tensor field given 
on a surface is also a tensor field of the same rank, and 
the relations connecting the components of a tensor of 
various types (covariant, contravariant and mixed) are 
preserved also for the variations. For instance if fa and f° 
are covariant and contravariant components of a vector 
belonging to the surface, then fa = @asf’. Hence, taking 
into account the relations (7.2) we obtain ôfa = dagdf 
which proves our assertion. In a similar way this assertion 
can be proved for a tensor of an arbitrary rank. 

7.3. Making use of the Gauss equations (3.12) and the 
formulae (3.13) we obtain 


ĉl ĉl ĉa A à ; 
at age al » Tama” Tagy, (1.7) 





ra alag, ; aba ° 
Tapu = a = ( a tl wl. am babna) r? + (Fail + Fiabe) me 
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Changing the places of $ and y in this relation and sub- 
tracting one relation from the other we have 














ôr, ols Vv y 
bogbiu— Day Boa = ae — g DeLa Lin vga» (1.8) 
bag ba 
> age HLegbyu— Teube =0. (7.9) 


The system of equations (7.8) is essentially equivalent 
to one equation 


D2 | OL 'r2,2 
ôx? ox! 








aK = bir baz — biz = +D Lre Dil n, (7.10) 
which is called the Gauss equation. The system (7.9) is 
called the Codazzi system of equations. 

We observe that with respect to the coordinate system 
consisting of the curvature lines, the Codazzi system of 
equations and the Gauss equation have the forms (3.35) 
and (3.36), respectively. 

Thus, the principal curvature K of the surface is ex- 
pressed by the coefficients of the first fundamental 
quadratic form and their first and second derivatives. 
Therefore, according to the relations (7.3) and (7.6) 
we have 


6K =0. (7.11) 


Hence, in view of the formulae (7.3) and (7.10) it follows 
that the variations of the coefficients of the second funda- 
mental quadratic form satisfy the following algebraic 
relation: 


bii OD gg + boz ôb — 20,2601. = 0. (7.12) 
The Codazzi system of equations contains only two 


independent equations which are satisfied by the three 


coefficients (b, Dig = ba, b2) of the second fundamental 
quadratic form 


IT = Dada dat . (7.13) 
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We find from (7.9), taking into account the relations (7.6), 
that the variations of the coefficients of the form II 
satisfy the following system of differential equations: 


06b,, 2 Ôba 
On ont 


2 0Do9 mo 06042 
oat On? 


+t, 6bj2.—Iipdbn = 0, 





(7.14) 
+rhôba— Thb = 0. 








This system can be briefly written thus: 
V.6b,,—V, 6b. = 0, %V160.2—V26by.=0. (7.15) 


7.4. The variations of the coefficients of the form ITI 
can readily be expressed in terms of the components 
of the bending field. 

Considering the two mutually perpendicular unit vectors 
tangent to the surface 


dr dr 
i= GH’ h (7.16) 
and bearing in mind the relations 
Ixs=n, du=Vxadr, (7.17) 
we have 
pee Pe, at! ar si; 
ds dl (7.18) 


ôn = 6lxstlx ds =Vxn. 


In deriving the last relations we used the formula for 
the double vector product 


Ax (BXC) = (AC)B—(AB)C. (7.19) 


Further, the relations 
bag = Naa = — Marg (7.20) 
imply 
Ôbag = Onreg + NU gg = (V x n)rag+n(V X rag 
= Vara + nV rag + nV pfa = nV pfa « (7.21) 
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We have taken into account here that the variation of 
the position vector r is the displacement vector U. 
Now, according to (6.1) and (6.3) 


V = Tir, = Caitry . (7.22) 


Hence, taking into account the relations ra xrg = Can 
and bearing in mind the formulae (6.8) we have 


ôbag = = CaaCpy È? = = tag - (7.23) 


Thus, the components of the covariant tensor tag COn- 
sidered above (§6.2) represent the variations of the coef- 
ficients of the second fundamental quadratic form under 
an infinitesimal bending of the surface. 

Substituting the expressions (7.23) into (7.12) and (7. 15) 
we obtain the system of equations 


VaT =0 (B=1,2), baT? =0, (7.24) 


which was already derived above (§6.1) in a different way. 

Let the surface S have everywhere positive Gaussian 
curvature. Then, referring the surface to the isometric— 
conjugate net of lines we have 


Ody, = —ôba, ôb = Ôba « (7.25) 


Making use of the formulae (7.23) and (6.43) we obtain 
the formula 


ass 1 ‘ : 
ya 


expressing the variations of the coefficients of the second 
fundamental quadratic form in terms of the complex 
bending function. It should be observed that here 7%’ 
is the complex bending function which satisfies the equa- 
tion (6.40) and the condition (6.42). In the case of a simply- 
connected domain the conditions (6.42) are absent and 
w =w. ! 
7.5. Considering a smooth curve L on the surface and 
differentiating the position vector of the surface with 
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respect to the arc of this curve we obtain the unit vector 
of the tangent 


S = > = Sl = 87,, s = —. (7.27) 


Differentiating this relation once more with respect to s 
and making use of the equations of Gauss (3.12) we obtain 
the so-called vector of the principal normal of L: 

er deg? , dx dab dx dat 
ds? ds? tae nr $ ds ds- 





= km = ( n, (7.28) 


% ds ds 
where m is the unit vector of the principal normal and k 


is the curvature of the curve L. It should be borne in 
2. 


: d : : 
mind that the vector oa and, consequently, its unit 


vector m are directed towards the concavity of the curve L. 
It is evident that the curvature k of the curve L is a non- 
negative quantity, ie. k>0. If k =0 on an are of the 
curve L, then this are is a section of a straight line. The 
points at which k > 0 will be called the ordinary points 
of the curve L. In the vicinity of an ordinary point the 
curve is situated on one side of its rectifying plane. 

It is known that the curve L is uniquely determined 
to within a rigid-body motion, by prescribing the values 
of the curvature k and the torsion x. It should be borne 
in mind that k and x are functions of the point of the 
curve and are independent of the choice of the direction 
on the curve L. This fact follows at once from the formulae 

ds er dm db 


de | AR! x =b- 77" Pk (7.29) 








It is sufficient to take into account that as a result of 
a change of the direction on the curve, the directions 
of s and b change into opposite and m remains unaltered. 
(it is always directed towards the concavity of the curve). 

Let us now consider at every point of the curve L 
also the triplet s, n, l having the same orientation as the 
triplet s, m, b, I being the tangential normal of the curve L. 
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Let us denote by 9 the angle between the principal normal 
of the curve L and the normal of the surface; we assume 
that —x < 0 < x. The angle 0 takes a positive value if 
in consequence of a rotation of the triplet s, m, b about s 


(1) 





Fie. 1. 


through the angle 0 counter-clockwise, we obtain the 
triplet s, n, l (Fig. 1). In the converse case 6 is negative. 
It is readily observed that the following formulae hold: 


m=ncosé—IsinOd, b=nsin6+lcos6, (7.30) 
n = mcos +bsinð, &€=—msin6+bcosé. (7.31) 
We obtain from the relations (7.30) in view of (7.18) [14j] 


ôm = Vx m—66b, (7.32) 
ôb = Vxb+66m. (7.33) 


Differentiating the relations (7.31) and taking into 
account (5.13) we easily derive the relations: 


ds d 
gs T En osl, T kes ttl, 
al (7.34) 


ds 


= Os8—T.N , 
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where 


ks =keos0, o,=ksin6, raat @ (7.35) 


These quantities have the following names: k,—the normal 
curvature of the surface in direction s; o;—the geodesic 
curvature of the curve L and ts—the geodesic torsion of the 
curve L. 

Taking the scalar product and then the vector product 
of the equation (7.28) with n and bearing in mind the 
formulae 


mn = cos, mxXn=sinO-s, nXr,=Cyr?, (7.36) 


we obtain 
dae da 
ke = kcos 0 = Dap - o =F, (7.37) 
2 pd 
ksin@-s = O'S = — (Ge 1 z T) Cyt” (7.38) 


It follows that ks depends only on the direction of the 
tangent of the curve L and is entirely independent of 
its other properties. Multiplying the last relation scalarly 
by s and l and taking into account the formulae (6.13) 
we obtain 


; Ba dace da 
o, = ksin 0 = — aa tle a ds ds ae) one 
_ (Pæ a dæ da 
= - (T HA = i) li, (7.39) 
Bar, dada) 
(et a ore 


The curve for which o, = 0 is called the geodesic curve 
of the surface. Thus, the coordinates of the geodesic curve 
of the surface satisfy the equations 


A 
oe ree =0 (a9): (7.40) 


If there is a straight line on the surface (k =0) it is 
obviously a geodesic line. If k #0 we have along the 
geodesic line sin@=0. This means that the principal 
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normal and the normal of the surface are collinear along 
the geodesic line (and only in this case). 

7.6. THEOREM 5.9. Under an infinitesimal bending of 
a surface the geodesic lines are carried into geodesic lines 
of the deformed surface. 

This result follows at once from the equations (7.40) 
if the relations (7.6) be taken into account. 

We infer on the basis of (7.6) and (7.39) that the 
variation of the geodesic curvature of a curve vanishes i.e. 

ôo, = 6ksin6+kcos666=0. (7.41) 
This relation can also be obtained in the following way: 
Making use of the formulae (7.34) we have 


bo, = 3 (852) = 08 eget 
Sis 
dl dl. (av av 
-Pa Bar a) tt (GX) - "= 


It follows immediately from (7.37) that the variation of 
the normal curvature is given by the formula 
ôk = ôk cos 0— ksin 660 = db,,8°8° . (7.42) 
According to the formulae (7.41) and (7.42) we have 
(1) ôk = ôkscos0, (2) kô0 = —6k,sin®@. (7.43) 
If L is an asymptotic line of the surface and k 4 0, then 
cos 0 = 0 along this line and (7.43) implies. 
THEOREM 5.10. Under an infinitesimal bending of 
a surface the variation of the curvature of an asymptotic 
curve vanishes. 
Substituting into (7.42) the expressions (7.23) and 
taking into account the formulae (6.13) we obtain 


ôks = Tl, . (7.44) 
This formula can mae be derived as follows: 
ds n 298 
An =ô |n = a) 7 = infin 
eons +n— z7x = a(z") 


= n(ÎP lars X 8*r;) = n(È” ls cpan) = PP lady. 


31 
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We have employed here the formulae (7.18), (5.4) 
and (6.13). 
Taking into account the formulae (3.13) we have 
dn da 


t = 1 = Im EE = — blest . (7.45) 
It follows therefore that +, depends only on the direction 
of the tangent of the curve L and is entirely independent 
of its other properties. Therefore, both t, and ks are 
quantities characterizing a property of the surface. Let 
us note the following relations which follow at once from 
the formula (7.45): 


Ts = Ti—8) , Ta = — Ti. (7.46) 


It follows from (7.45) that ts = 0 for the principal 
directions of the surface (this very condition determines the 
principal directions of a surface). Consequently, Ts = 0 
along the lines of curvature of the surface. In particular 
at the umbilical points (kı = ka Æ 0) t,=0 for any 
direction. Therefore, on a spherical surface (and only on 
such a surface) Ts = 0 everywhere. 

Tf the formulae (6.13) be taken into account, (7.45) 
implies that 


bt, = — ODggl*8® = TP lasg . (7.47) 
In view of (7.43) we have from (7.35) [14j] 
dôl d /sin 6 
ôx = i aa Tg = ÔTs + de ea ök) . (7.48) 
This formula can also be derived as follows: 
dm dm dm 
w=) = ab Geb m 


dm dm aV 


dôb dôð 
—— = - m x b)— “a = ĝts— -Ig ` 


dm b di0b _ aV 
ds ds 
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The formula (6.14) indicates that the vector a lies 


in the tangent plane of the surface. Therefore it can be 
written in the form 


a ("a) ea) 


Now, in view of (6.14), (7.44) and (7.47) we have 


1 Toi = Oke, sE = Tolg = bry. 
Consequently, 
wr Okgl + bt,8 . (7.49) 


In particular if we consider a surface of positive curva- 
ture, by means of the formulae (6.44), (6.13) and (7.49) 
we can express the variations of the curvature and the 
torsion in terms of the complex bending function, namely 


we have 
ts -Va Reite) (z) ; 


bt, = ya Re E (2) z Ap 


(7.50) 

Let U and V be two arbitrary fields of displacement 
and rotation and assume that they are continuous in 
S+. Then in accordance with the formulae (6.22) 
and (7.49) we obtain the identity 


J (woke +u,60,)ds = 0, (7.51) 
L 


where wù and us are the projections of the displacement 
vector U on the tangent and the tangent normal to L, 
and ôk, and ôt, are the variations of the normal curvature 
and the geodesic torsion of the surface, corresponding 
to the rotation field V. Taking into account the formulae 


31* 


454 GENERALIZED ANALYTIC FUNCTIONS 


(7.48), (7.43) and (7.30) we can easily prove that the 
relation (7.51) is equivalent to the following: 


J (updk + usôx)ds =0. (7.52) 
L 


If U and F correspond to an infinitesimal bending of 
the surface, i.e. if dU = V xdr, then we have 


f (nðka+usôrsds =0 or f (updk+ 


L; Li 


+4usdx)ds =0 (7.53) 
(j =0,1,...,m). 


We observe that one of these relations is a consequence 
of the other m relations. 

7.7. In this article we shall prove that a bending field 
of a surface may be completely described by two scalar 
functions which have a definite geometric meaning. 

If s, and s, are principal directions of the surface at 
a point we have 


a 34> = (S1XS =n). (7.54) 


Denoting by y the angle of inclination of the unit vector s 
to s, we obtain 
s=s,cosy+s,siny, l= s,siny—s,cosy. (7.55) 


In view of (7.54) and (7.55) 


dn 
nate = (s,sing—s,¢087) (Te cosy + Fe sins | 


dn dn 
hig sin ¥cos ¥— re sin ycos y . 
Since according to (7.54) 
C iy He E N (7.56) 


as, 
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where k, and k, are the principal curvatures of the surface, 
we have the following new expression for the geodesic 
torsion: 





Te = (ka— kı)sin ycos y = T sin2y . (7.57) 

Thus, aS was already indicated above, at an umbilical 
point (kı = ka #0) the geodesic torsion vanishes for any 
direction. At a non-umbilical point (k, Æ ka) for y = $» a 
it takes the extremum values equal to F Tọ, respectively, 


where 


k,—k 
To = a F (7.58) 

Assuming that kı > ka we have 
% =VE, (7.59) 


where E = H?—K is the Euler difference. 


Thus VE is the maximum geodesic torsion at the point 
under consideration. The minimum geodesic torsion 
is —VE. 

It follows from the relation (7.57) that 

ôka— bk, . 

Ot, = aa sin2y + (ka— kı)cos2%ô%y, (7.60) 
where ôy is the variation of the angle between the principal 
mT 
9 
q = bt, = — ôT, = (k,— ka) dy , (7.61) 
where ôt, and ôt, are the variations of the geodesic torsions 
of the surface along the principal directions s, and s, 
(it should be borne in mind that before the deformation 

of the surface +, = Ta = 0). 

The quantity q will hereafter be called the geodesic 
torsion or simply the torsion of the surface under an 
infinitesimal bending. Obviously, q is a scalar function 
of the point of the surface. 


directions. Putting y = 0 in this relation we obtain 
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Since 
6K = (kiko) = kh, 6k, + kaôkı = 0, (7.62) 
26H = 6(k, + ke) = ôk, + dk, , (7.63) 
we have 
6k, = kıp, ôk = — kap , (7.64) 
where 
26H 6H 
= = k > k . 7.65 
5k y > (7.65) 


Evidently, p is a scalar. In view of (7.59) and (7.65) 
we have _ 
ÔTo ôy E (7.66) 


= ? 


? = E7 E 





i.e. Hp is equal to the variation of the maximum geodesic 
torsion at the considered point. 
We have also from (7.65) and (7.66) 


_VE, vz 
ôH = f o = VED. (7.67) 


It the surface is referred to the coordinate system in 
curvature lines 


I = AdE + Bedy, II = A?k d&+B*k,dy?. (7.68) 
If for s we take the tangent to the curvature line n = const 
we have 


E E E Hees 
Hence, in view of the formulae (7.42) and (7.47) 
ôb ôb 
Ok, = aa , Ok, — Re , 
(7.69) 
6b 
OT, = — bt, = AB , 


or taking into account the relations (7.64) and (7.61) 
bby = bup = A?k p , 
Oban = — bap = — B? kap , (7.70) 
ôb = —ABq. 


INFINITESIMAL BENDINGS OF SURFACES 457 


With respect to an arbitrary coordinate system these 
formulae have the form [14k] * 
hhe b g= 1 K cabs z 

=z op = (Hbag— aop) P + 5l Cabe + Cpaba) q . (T.71) 
In fact, for the coordinate system in curvature lines 
these relations are identical with the relations (7.70). 
Hence, they hold also in an arbitrary coordinate system 
on the surface, since both sides of these relations are 
components of a covariant tensor of rank two. 

Thus, the pair of scalar functions p and q the geometric 
meaning of which is defined by means of the relations 
(7.65), (7.66) and (7.61) completely describe the bending 
field of the surface. 

7.8. In the case of a surface of positive curvature it 
is convenient to deal with the scalar complex bending 
junction 


w, =VKp+ig, (7.72) 


which in view of the formulae (7.71), (7.26) and (6.26) 
of Ch. IT is related to the complex bending function in 
the following way: 


w, = ery’ (7.73) 
This scalar function satisfies the following differential 
equation: 
ôw, — A,wi,— Bw, =0, (7.74) 
where 


A, =—d:In(VaVKe*), B, = Be-%, — (7.75) 


* The right-hand sides of the relations (7.71) constitute a sym- 
metric tensor apolar with respect to the tensor bag. Relations 


between apolar symmetric tensors were established by Yefimov 
([33e]; see also [37], Ch. XIX, §86, art. 4). The relation ce?” bap 0b, =0 
expresses the property of apolarity of the tensors bag and Ob gg: 
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or 
aw, — B, (2), =0, (7.75a) 
where 
Ww, = Vay Kew, . (7.75b) 


Employing this equation we can now give one more (the 
fourth) proof of the rigidity of an ovaloid. 

Let the ovaloid belong to the class Dp, p> 2. If 
the bending field belongs to the class D,», p > 2 then, 
obviously, wÙ, € Dı,p( E), p> 2, and, consequently, wi, € 


e OE), a= P=, Moreover, in view of (3.68) near 


the point z = co 
w, = 0 (|2|). 


Hence, according to the generalized Liouville theorem 
(3.11) w, = 0 which, evidently, means the rigidity of the 
ovaloid. 

Now, making use of the results of the preceding chapter 
we can obtain some conditions of rigidity of convex 
regular surfaces with edges. 

THEOREM 5.11. Let the surface S of positive curvature 
of the class Dr+s,p (p > 2,k>0) be bounded by m+1 
smooth curves Lo, In, ..., Im of the class Cp, 0<pw<l. 
Assume that the following conditions are satisfied: (1) there 
is only a finite number of umbilical points of the surface 
on L; (2) the variation of the mean curvature is zero 
along L, i.e. 

6H =0 (on L), (7.76) 


and (3) there is at least one point M, on L at which the principal 
directions are preserved under an infinitesimal bending, i.e. 


gQ(My)=90, MeL. (7.77) 


Under these conditions the surface is rigid. 
PROOF. It is seen from the formulae (7.64) and (7.61) 
that the functions p and q are bounded everywhere on 
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the surface. Therefore it follows from the formula (7.65) 
that 6H = 0 at an umbilical point of the surface, i.e. 
an umbilical point remains umbilical under an infinitesimal 
bending of the surface. Moreover, we have form (7.65) 


dH = 0(|ky— kel) . (7.18) 


in the vicinity of an umbilical point. Since p is continuous 
on S, (7.65), (7.76) and (7.77) imply the boundary con- 
dition 
=0 (on LZ), g(M)=0, M,L. (7.79) 
Hence, in view of Theorem 4.6 we have 
p=0, q=0. 


This completes the proof. 

Let us observe that this theorem does not hold for 
a spherical surface. In this case 6H = 0 everywhere and 
the condition p = 0 on L does not follows from (7.76). 

Let us also note that a simply-connected domain will 
not be rigid if the condition (7.77) is not satisfied, while 
in the case of a multiply-connected surface (m > 1) this 
condition may prove to be superfluous. As a rule a multi- 
ply-connected surface of positive curvature will be rigid 
only if the first two conditions of the theorem are present. 

We also observe that the theorem of rigidity proved 
above will be valid if we replace p for q, and conversely. 
Namely, instead of the conditions (2) and (3) we require 
that the following condition be satisfied: (2) along the 
boundary of the surface the principal directions are pre- 


served, i.e. 
q=90 (on D), 

and (3) at a fixed point M, of the boundary, distinct from 
umbilical, 6H = 0. 

In other words we have 

THEOREM 5.12. If under a small deformation of the 
surface the principal directions are preserved along the 
boundary of the surface and, moreover, at a non-umbilical 
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point of the boundary the variation of the mean curvature 
vanishes, then the surface is rigid. 


7.9. Computing the normal curvature of the surface 
in the tangent direction s we have in view of (7.55) 


n : dn dn . 
k, = -s — (s,cos y + s,8in 7) (Te cosz+ an 


dn 
amc Ti Cos? y — 72,8» 


where y is the angle between s and s. Oi in view 
of (7.56) we have 


ks = k, cos? y + kasin? y . (7.80) 


This formula is called the Euler formula. 
Making use of the formulae (7.61) and (7.64) we obtain 
from (7.80) 


dk, = ôkıcos? y + kasin? y +2 (ka— kı) sin x cos yôy 
= (k, cos? — kasin? y) p—sin2yq , 
or, assuming that k, > ka, 

ôks = (VE + Ecos2y)p—sin2xq . (7.81) 

Replacing in the above formula s by I we have 
ôkı = (VE—Heos2y)p + sin2zq. (7.82) 

Adding the relations (7.81) and (7.82) we obtain 
4 (ôks + ôk) = VEp = 6H. (7.83) 


Thus a half of the sum of the variations of the normal 
curvatures of the surface corresponding to two mutually 
perpendicular tangent directions is equal to the variation 
of the mean curvature and, concequently, it is a scalar 
function of the poini. 

From the formula (7.60) in view of (7.61) and (7.64) 
we obtain 


ôts = — Hsin2yp—cos2yq. (7.84) 
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Making use of the formula (7.49) we have according 
to (7.81) and (7.84) 


ld = qs* + k*pt* , (7.85) 


where (see also p. 616) 
s* = — sin 2yl— cos2ys = — sıcosy + ssiny, (7.86) 


k*t* = (VK +H cos2y)l— Hsin 2%s 
= —hk,sinys,—k,cosys,, (7.87) 
and 
k* = V Recos’y + Resin’ . (7.88) 


The unit vectors s* and t* belong to two mutually con- 
jugate directions, and s* is the mirror image of the unit 
vector s with respect to the principal direction s,. More- 
over, s* and t* have the same orientation as s, and s, 
(Fig. 2). 





We recall that two directions tangent to the surface—s 
and t—which make with the principal direction s, the 
angles 0 and # respectively, are said to be mutually 
conjugate if the relation tn, = 0 is satisfied, i.e. 


k,cos 6cos? + kasin @sin? = 0. 
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§8. Conjunction conditions on the contact lines. Some criteria 
of rigidity of surfaces with edges. Bush constraints. Perfect 
clamping 

8.1. In investigating infinitesimal bending of sec- 
tionally regular surfaces it should be taken into account 
that every curve of contact taking part simultaneously 
in the deformations of two adjacent regular sections of 
the surface, has a definite influence on the character of 
these deformations. The equations obtained in the pre- 
ceding sections indicate that to a large degree, the 
nature of infinitesimal bending is determined by the 
nature of the surface. It is sufficient to indicate that 
surfaces of positive curvature lead to equations of elliptic 
type and surfaces of negative curvature to equations of 
hyperbolic type. Therefore infinitesimal bending of 
one surface can be incompatible with those of another 
surface. On a sectionally smooth surface the deformation 
of one regular section is taken up by the adjacent section, 
by means of the contact line which taking part in two 
distinct deformations deforms itself in a definite way. 
This fact leads to relations on the contact lines between 
the quantities describing infinitesimal bendings of adjacent 
regular sections of the surface. Therefore the adjacent 
regular surfaces in general cannot undergo arbitrary 
infinitesimal bendings. Their deformations should be 
adjusted in accordance with the condition that the defor- 
mation of the contact line under an infinitesimal 
bending of one surface should be identical with the defor- 
mation under an infinitesimal bending of the other 
adjacent surface. 

Thus, the contact lines play the role of constraints re- 
stricting, in a definite way, the deformation of a sectionally 
regular surface. We shall see below that, with the help of 
contacting, certain constraints can be set up which make 
the surface rigid. 

The relations which should be satisfied on the contact 
lines will be called the conjunction conditions. Below we 
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shall give a derivation of these conditions in both geo- 
metrical and kinematical forms. 

8.2. Let L be the contact line of two regular surfaces S+ 
and S-. Along L we consider besides the natural triplet 
s, m,b two more triplets—s, n+, l+ and s, n~, l- connected 
with the surfaces St and S-. We shall assume that these 
triplets have the same orientation as the natural triplet 
s,m,b (Fig. 3). 





Fic. 3 


Investigating infinitesimal bending of the sectionally 
regular surface S = St++S8- we have, in view of the 
continuity of deformation 


U+=U- (on L), (8.1) 


where U+ and U- are the bending vectors of the surfaces 
S+ and S-, respectively. Differentiating the relation (8.1) 
with respect to the are of the curve L and taking into 
account that dU = V xdr we have 


V+xs=V-xs, ie. Vt—-V-=-—us, (8.2) 
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where uz is a function of the point of the curve L. Dif- 
ferentiating the relation (8.2) once more with respect to 
the arc s we obtain 
ave av- 
ds ds 


or, in view of the formula (7.49), 


= —kum— ih ; 


ds 


6k lt + ôris— ôk; l — ôt; s = — kum — s, (8.3) 
where kt, key t? Ta are the normal curvatures and geodesic 
torsions of the surfaces S+ and S- along the curve L, 
respectively. This vector relation is equivalent to the 
following three scalar relations: 


ôk cos 6+ — ôk; cos6™ =0, 


ôk sin 0* — ôk; sin 07 = ku, (8.4) 
- d 
ÔT =. ÔT; = A . 


According to (7.43) the second of the last relations yields 





oe ant 
A ae ong Skz = 60°—80*, (8.5) 

i.e. 
w= 0, where #= 6-—6*. (8.6) 


It is readily seen that ? is equal to the angle supplementing 
to x, the angle between the surfaces S+ and S-, ie. it is 
equal to the angle formed by their normals n+ and 
nm-: cos? = ntn (Fig. 3). 
Thus, on the contact line the rotation vector has 
a discontinuity 
V+_V- = — 8s, | (8.7) 


where 60 is the variation of the contact angle. 
Making use of the relations (8.4) we have 





AEG sind g- _ sind 
= 6) = — —— dk; =— 


kt (8.8 
i ye (8.8) 
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or, according to (7.43) 


ksinð 


69 = — 
kik; 





ôk . (8.9) 


The relation (8.6) can also be derived as follows: By 
virtue of (7.33) 


ôm = V+xm—6é6tb, ébm=V-xm—60-b. 


whence 
(V+—V-) x m— 6(6+— 6-)b=0, 
or 
6(6-— 6+) = 63 = bm(V+—V-) = — ubms = u . 


This was to be proved. 
From (8.4) in view of (8.6) we have 


ôk? cos 6t— ôk; cos 07 =0, 


8.10 


These relations will be called the conjunction conditions 
along the contact line. They were derived in the author’s 
paper [14k]. 

The formulae (8.10) can also be derived in the following 
way. Since the curve L belongs to both surfaces S+ and 8- 
and the deformation is continuous we can write, in view 

f (7.43) and (7.48), 


ôk = dkz cos 0* = ôk; cos 07 , 


dôð+ - dôb- (8.10a) 
br = bri — -i = ÔT; ap 


These relations immediately imply (8.10) if we take into 
account that 60 = 66- — 66. 

8.3. In investigations of bending fields of sectionally 
regular surfaces it is therefore necessary to take into 
account not only the boundary conditions on the boundary 
of the surface but also the conjunction conditions on the 
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contact lines. This circumstance significantly complicates 
the problem. In this subsection we shall prove that even in 
the simplest cases we are faced with mathematical problems 
as yet very little investigated. 

Let S+ and S- be sections of ovaloids which are con- 
tacted and together constitute a closed but in general 
not convex surface. Let us now choose on S+ and S- the 
isometric—conjugate nets of lines which map homeo- 
morphically these surfaces onto the domains G+ and G- 
of the plane z, possessing a common boundary J" which 
is a simple closed smooth curve; G- is an infinite domain. 
It is obvious that such nets always exist. In this case 
the contact contour L is twice mapped homeomorphically 
onto the curve T, and to every point M of the contour L 
there correspond on I in general two distinct points t 
and v(t) where v(t) is the function establishing the homeo- 
morphic mapping of the curve I onto itself. 

If the domains G+ and G- are not fixed beforehand we 
can introduce on the whole closed sectionally smooth 
surface a common isometric—conjugate coordinate system 
by means of which the surface S+ + S- is homeomorphically 
mapped onto the entire plane z. 

It should be borne in mind that on both surfaces the 
isometric-conjugate coordinates are introduced in such 
a way that the equations for the complex functions of 
displacement and bending have the form 

éo+Aw+Bo=0 (in G+G@), (8.11a) 
dg’ — Aw’'—Bo'=0 (in G*+G@-) (8.11b) 
respectively. 

In the case under consideration the conjunction con- 
dition (8.10) or the equivalent condition (8.7) can also 
be written in the complex form, making use of the complex 
bending function #’ which satisfies the equation (8.11b). 
Introducing the function 


U"(2) = ya VK ù'e), (8.11¢) 
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we transform the equation (8.11b) to the form 
a,U’— BU’ =0. (8.12) 


In view of (8.11c) the formula (6.44) can be written in 
the form 





= Im { U'(z)—r5). 


ds ayk 


Differentiating throughout the relation (8.7) with respect 
to the are of the curve L we obtain 


avy 2 í a, aa 


av+ av- dôg 
With the help of the formula (8.12a) this condition can 
also be written as follows: 


Ui) CA a O CA aN 
d [yela Pn ev (a) e | 


= —kmôĝ— an » 2eľ, (8.18) 





where t and z are points of the curve I connected by the 
relation t = »(z). In general, in what follows the quantities 
supplied by the signs “+” and “—” refer to the points 
t = p(z) and z on T, respectively. Besides, it should be 
born in mind that the right-hand side of the relation (8.13) 
is taken at the point z. Furthermore, U’+ and U’- are 
solutions of the equation (8.12) in G+ and G-, and they 
are continuous in G++ and G- +T, respectively. Besides, 
at infinity the following condition should be satisfied 
(see §7.8) 

U'-(z) = 0 (J2). (8.14) 


Multiplying throughout the relations (8.18) scalarly by 
the complex vector (@:n)+ and taking into account that 


(1) @nar=—1/VaK, (2) andar=0, (8.15) 


32 
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we obtain on J’ the relation 
, t TTET d O 
U*{o(2)] = AUE) +U) + Bad +B, (8.16) 


where f; are given functions of the point of the curve [ 
represented by the following formulae: 


2(3n)t (ôr) dz 

JE yr vE T 
2(Gn)+(O,r)- dž 
pye rE T 


2ik ds 
bs = = a ——= m(é,n)t+ 5 








f= t = v(2), 





fz = t = »(z), 


(8.16a) 








If we now consider the formulae (8.8) and (7.50) we 
obtain for 6% the following expression: 





_ sind WB)? ra 
da T lz ) ua (on T). (816b) 


Introducing it into right-hand side of the relation (8.16) 
we arrive at the relation 


U'*{»(z)] = bt U'-(e) + pU + 
4 dz\ dU'~(z) 
+ prRe (TS TE, ean 





on T. Here 
‘pind dz\? 1, df sin? |[dz\? 
Bt = Bt bs rete oy 3h alz E] | 


sin? [dz 1, df sind [d 
PŽ = Bo+ Bs — ri aa] + anla lal | , (8.18) 








2k VK- 
sin? 


BS E a 
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Thus, the problem of the rigidity of a closed surface 
made up of two sections of ovaloids leads to the problem 
of the determination of a function U'(z) which in G+ 
and G- satisfies the equation (8.12), is continuous in 
G++ and G-+TJ, while on the curve I the relation (8.17) 
and at infinity the condition (8.14) are satisfied. This 
problem will hereafter be called Problem H. It should be 
observed that this problem is reduced to an analogous 
problem for analytic functions if the surfaces S+ and S- 
are sections of convex algebraic surfaces of the second 
order, since then B = 0 (§4). Hence, it is of interest to 
investigate Problem H at first in the class of analytic 
functions. The investigation of this case, apart from the 
obvious geometrical interest, is worth attention also from 
the point of view of the general problem. If we make 
use of the formula (4.3) of Ch. ITI, §4, the general case 
can be reduced to the above particular form. This fact is 
in a full agreement with the geometrical nature of the 
problem. 

It was already indicated that, in general, we may 
confine ourselves to the case in which »(t) = t. It occurs 
if on the surface S+ -+ S- (in general not convex) a common 
isometric—conjugate net of lines is introduced, such that 
these lines cross the contact line continuously but their 
tangents and the coordinate angle suffer discontinuities. 

It is readily observed that Problem H is a particular 
case of the problem stated in §10 of Ch. IV (problems 
(10.7)-(10.8)). If Problem H has only the trivial solution 
U’ =0, this means that the closed surface S++ 8- is 
rigid. If now a non-trivial solution of Problem H exists 
the surface is non-rigid. Applying methods of singular 
integral equations it can be proved that Problem H can 
have only a finite number of linearly independent solu- 
tions. Hence, a closed surface composed of two sections 
of ovaloids admits only a finite set of infinitesimal bend- 
ings. This result implies that every surface of the above 
indicated type can be converted into a rigid surface by 


32* 
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subjecting it to some (finite) number of additional point 
constraints (Ch. IV, §6). It is however possible to indicate 
some classes of surfaces which are rigid without additional 
conditions. This property is possessed, for instance, by 
all convex sectionally continuous surfaces and by a number 
of classes of non-convex surfaces (see §9 and §11). Ap- 
parently, in general, in the above type of surfaces, cases 
of non-rigidity are encountered much seldomer than 
cases of rigidity. In other words, as a rule such surfaces 
are rigid. This assertion however is of too general a nature 
and its mathematical content is not sufficiently definite. 
It is of interest therefore to carry out further researches 
on more definite geometrical and analytic criteria of 
rigidity of sectionally regular surfaces of positive curva- 
ture. Below, in §§9 and 11, some criteria of this kind 
will be given. 

We now examine the case in which the contact line 
coincides with the tangency line of the surfaces S+ and S-. 
In this case sin? = 0 (see Fig. 3) and the formulae (8.18) 
show that the condition (8.17) takes the form 


U'+[»(z)] = bı U'-(2) + aU’), ger. (8.19) 


An investigation of the solubility of this problem can 
be reduced to the analogous problem in the class of 
analytic functions. In fact, the required solution can be 
represented in the form (see §4 of Ch. IIT) 


U'-(z) = Hejet, if ze, (8.20) 


U'-(2) = P-e), if ze, 


where Ø+ and ®- are functions holomorphic in G+ and G-, 
respectively, and w+ and w~ are functions of class C,(H), 


Pee oe p>2. Besides ð+ is continuous in Gt+TI 


P 
and ©- is continuous in G-+T and satisfies at infinity 


the condition 
@-(z) = 0 (|z|). (8.21) 


INFINITESIMAL BENDINGS OF SURFACES 471 


Introducing the expressions (8.20) into (8.19) we obtain 


D+[v(z)] = a,(2)O-(z) + a,(z)O-(z), wel", (8.22) 
where 


a = Byer 0) a, = Bye” OAO, (8.23) 


The problem (8.22) when »(z) = 2 was investigated by 
N. P. Vekua, [14*b], for a system of analytic functions. 
His results imply that the problem can have only a finite 
number of linearly independent solutions of finite order 
at infinity. (In our case this order is k = — 4). The prob- 
lem (8.22) for a, =0 but »(z) #2 was investigated by 
Kveselava, [39b]. It is seen from (8.23) and (8.16a) that 
this case occurs when 


Gy (z) =0 for t=v(z).  (8.23a) 
In view of (8.15) this relation holds for tangency of the 
second order. It is readily seen that the condition (8.23a) 
is invariant with respect to a change of the coordinate 
system on the surface. In this case the investigation of 
the problem can be completed. 

In fact, the relation (8.22) takes now the form 


D+{»(z)] = a,(z) ®-(z) . (8.24) 


Moreover, with the help of the formulae (8.23) and (8.16a) 
it can be found that a(z) does not vanish anywhere on J’ 
and the index x = 0. These conditions occur in two cases, 
namely: (1) if S++ S- is an ovaloid and (2) if St+S- 
are concave in the same direction. 

According to a theorem of Kveselava all solutions of 
the problem (8.24) having at infinity poles of a finite 
order are given by the formulae 


D(z) = x(2)P,(z) , zeGr, 


8.25 
D(z) = x(2)P{2) + x(2)P (2), eG, wpe 
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where P(z) is a polynomial in z, ®, and ®, are functions 
holomorphic in G+ and G-, respectively, and are uniquely 
determined by the given polynomial P(z); also ®.(co) = 0 
and ®, = ®,=0 when P(z) =0. Finally y(z) is the so- 
called canonical solution of the problem, which does not 
vanish anywhere on the plane except for the point at 
infinity where the following expansion holds: 


4(2) =a (a +4), ay #0. 


Since in our case x = 0, in view of (8.25) for the solution 
of the problem satisfying at infinity the condition (8.21) 
we obviously have P(z) = 0. Consequently, ®+ = @- = 0. 
This completes the proof. 

In the case of simple tangency the condition (8.23a) is 
not satisfied. Then however a, and a, fulfil the inequality 


lal > la| (on T) 


Nevertheless it follows from the recent results of Bojarski 
that also in this case the problem (8.19) has no solution. 

Thus, it has been established that a closed surface 
composed of two sections of distinct ovaloids is rigid if 
the contact line is the tangency line. 

In conclusion we make the following two remarks: 

Remark 1. The problem investigated above can also be 
reduced. to a problem of the form (10.5)-(10.6) stated 
in §10 of Ch. IV. To this end it is sufficient to map the 
surfaces S+ and S- by means of appropriately chosen 
isometric-conjugate coordinate systems, onto one (the 
same for both S+ and S-) domain G bounded by a simple 
closed curve I’. 

In §11.11 the problem of the rigidity of a non-convex 
surface composed of two spherical sections will be in- 
vestigated in this way. 

Remark 2. The method given in this subsection can also 
be applied to the problem of the rigidity of closed surfaces 


INFINITESIMAL BENDINGS OF SURFACES 473 


composed of a finite number of sections of ovaloids 
So, Sı; >, Sm. For definitness let us assume that S, is 
an m-connected surface, i.e. Sy is an ovaloid with the 
openings Li, ..., Em contacted with simply-connected 
convex surfaces S,,..., Sm, respectively. By an appro- 
priate choice of isometric—conjugate coordinates we can 
map homeomorphically the surface S, onto a domain G, 
bounded by simple closed curves Ti, Tz, ..., Im, the 


curves Iy,...,/%m being situated inside 7}. Subsequently 
by an appropriate choice of isometric—conjugate nets of 
lines on S,,..., Sm these surfaces can be mapped homeo- 


morphieally onto an infinite domain G, bounded by the 
curve l, and the domains Gz, ..., Gm bounded by Is, ..., Lm, 
respectively. In this case every contact line L; which we 
assume to be sufficiently smooth, is mapped homeomor- 
phically in two distinct ways onto the curve J’, and to 
every point M of the curve L; there correspond on I; 
two points—z and t= »,(z) where »,(z) is the function 
establishing the homeomorphic mapping of I" onto itself. 
Writing the conjunction conditions (8.7) in the complex 
form we obtain the boundary conditions of the form 


U;[»s(2)] = Bi; Volz) + B3; Volz) + 
i Uie) 


* — 
+ ps Re l(a ds 
(gel; 7 =1,2,...,m), 





| (8.26) 


where f}; are fully definite functions of the point of the 
contour J/7=J\+...+Im, which are given by formulae 
of the form (8.18), U; satisfies the equation (8.12) in the 
domain G; and is continuous in G;+J; (j = 0,1, ..., m); 
at infinity Ui is subject to the condition (8.14). The 
problem (8.26) is readily reducible to an equivalent 
singular integral equation of the ordinary type. Hence, it 
can be proved that the problem can have only a finite 
number of linearly independent solutions. 

Thus, sectionally regular surfaces (non-convex) com- 
posed in the way indicated above, can have only a finite 
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set of infinitesimal bending (see p. 500). Therefore, such 
surfaces can always be converted into rigid surfaces by 
subjecting them to a finite number of point constraints, 
for instance by a rigid clamping of a finite number of 
points of the surface. 

If all contact lines are tangency lines the boundary 
condition (8.26) is simplified and takes the form 


Ujlo,(2)] = Bij Uol2) + Boy Volz), ger; (8.27) 
(f =1,...,m). 


An investigation of the solubility of this problem can 
also be reduced to the case of analytic functions. If it is 
possible to discover that the problem (8.27) has no non- 
trivial solutions satisfying the condition (8.14), this result 
is equivalent to the rigidity of a closed surface composed 
in the above indicated way along the tangency lines, of 
a finite number of convex surfaces. 

The problem of the rigidity of closed surfaces composed, 
in an arbitrary way, of a finite number of sections of 
convex regular surfaces leads to even more complicated 
boundary value problems for generalized analytic func- 
tions. Further researches on this topic are therefore of 
great importance. 

8.4. In the following subsections of §8 we shall consider 
cases in which in consequence of contact of surfaces there 
arise constraints ensuring the rigidity of at least one of 
the contacting surfaces. 

We shall say that the surfaces S+ and K- are rigidly 
contacted along L if under infinitesimal bending of the 
surface the variation of the contact angle vanishes, i.e. 


ôf = 60-—60+ =0 (along L). (8.28) 


Let us assume that at every point of the curve L we 
have either kt 4 0 or k, 0. For instance, if one of the 
surfaces S* or S- is of positive principal curvature the 
above condition is always satisfied. If this condition is 
satisfied the curve L is called the normal contact curve. 
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If at a point of the curve the condition ki = ky = 0 
occurs this point is said to be a singular point of the 
curve L. If the curve L has only singular points it is 
called the singular contact line. At every singular point 
the line is tangent to the asymptotic directions of the 
surfaces S+ and S-. 

In what follows until otherwise stated, we assume that 
the curve L is a normal contact line. 

Since according to (8.8) 








ind, __ sind 
p= 60 =— one = — = ont 
‘8 8 


the relation (8.28) holds if one of the following conditions 
is satisfied: 


(1) sind=0 (along L), 
(2) kt #0, ôkz=0 or ky #0, Okt =O. 


Conversely, if sin? #0 the condition (8.28), in view 
of (8.29) and (8.10), always implies the conditions 
okt =0, ôk; =0, dei =ð; (along L), (8.292) 
i.e. 
dV+ = aV- = ér,8 (along L). (8.29b) 

If the surfaces S+ and S- are tangent along a curve L 
then nt = +m (on L) and consequently sind? = 0, i.e. 
ôf = 0 along L. 

Thus we have 

THEOREM 5.13. The tangency line of surfaces is the 
line of rigid contact, i.e. under arbitrary infinitesimal 
bendings of these surfaces the tangency lines are preserved. 

In other words the tangency (along a curve) of surfaces 
is preserved under infinitesimal bendings. This is due 
to the fact that S+ and S- have a common strip with the 
basis L and consequently under infinitesimal bendings 
a rotation of an elementary area of the strip can be regarded 
as commom for S+ and S-. 

Since in the case under consideration (the surfaces are 
tangent) cos 0*= + cos6-, on the tangency lines of the two 
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surfaces which are not asymptotic lines or their envelopes, 
the following conditions are satisfied: 


6ky = 16k, , otf =dt; (on L). (8.30) 





8.5. Let us assume that the curve L for the surface S- 
is an asymptotic line or an envelope of such lines, and 
on the surface S+ it is nowhere tangent to the asymptotic 
directions. Then 


cos6-=0, cos#*40 (on L). (8.31) 


The second condition is always satisfied if S+is a surface 
of positive curvature. Under these conditions the first 
relation (8.10a) yields 


ôk = dkecos6* =0, or ôk =0 (on L). (8.32) 





Fie. 4 


In order to ensure the fulfilment of this condition it is 
sufficient to take for S~- an arbitrary asymptotic strip 
with the basis L, i.e. a strip containing L the normal 
of which coincides with the binormal of L at every 
point of this curve (Fig. 4). 
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We shall hereafter say that the surface is bounded by 
asymptotic strips if every boundary curve of the surface 
is in contact with the corresponding asymptotic strip having 
as the basis the curve under consideration. 

Thus, under infinitesimal bending of a surface bounded 
by asymptotic strips, the variation of the curvature of the 
boundary contour vanishes (ôk = 0). If, moreover, the 
boundary contour is not tangent anywhere to the asymptotic 
directions of the surface, then along this contour the varia- 
tion of the normal curvature vanishes (dks = 0). 

We observe that the conditions of the last part of this 
assertion are always satisfied for ovaloids, since on these 
surfaces there are no (real) asymptotic directions. 

Let S be an ovaloid on which there are a finite number 
of openings and slits the contours of which we denote 
by Lo, 1,,..., Im. Let these contours be contacted with 
the surfaces So, Si, ..., Sm, respectively, the contact of S 
with each of the surfaces S; being rigid (60 = 0) on these 
sections of Ly which are not tangent to the asymptotic 
directions of the surface Są. For this fact to take place 
it is sufficient that the contact lines Lo, Li, ..., Lm are the 
tangency lines (Theorem 5.13). In particular the surfaces Sy 
can be very narrow strips. If sind Æ 0, in a rigid contact 
the following boundary condition is satisfied: 


6k =0 or ôk;=0. 


In this case the ovaloid with openings will be called the 
ovaloid with trimmed edges. In particular if the openings 
of the ovaloid are plane curves and they are contacted 
with asymptotic (plane) strips we have the so-called 
truncated ovaloid. It is known, [33a], that a truncated 
ovaloid is rigid. We also have the following theorem: 

THEOREM 5.14. Let a regular ovaloid S with openings 
In, Li, ..., Lm be rigidly contacted with sectionally regular 
surfaces So, S,,...,Sm along the contours of openings 
Lo, Lr, ..., Lm, respectively; these surfaces are not tangent 
anywhere to 8 along Lo, Lr, ..., Lm, i.e. sind? + 0 everywhere 
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on L. In this case under an infinitesimal bending of the 
surface S* = S+8,+...+8m the ovaloid K is rigid. 

PROOF. Since we assume that along the contact lines 
there is no tangency, the boundary condition (8.32) is 
satisfied; in view of the formula (7.50) it can be written 
in the form 


ôk, = — ya Re Exe (a) | =0 (on L), (8.33) 


where w’ is the complex bending function satisfying the 
equation 

C'(w) = ôw — Aw — Bw =0 (in G). (8.33a) 
Moreover, in view of its geometric meaning this function 
is evidently continuous in G+I and satisfies also the 
conditions (6.42) ensuring the single-valuedness of the 
corresponding fields of displacement and rotation. 

The index of the problem (8.33) can easily be computed 
($3 of Ch. IV). We have 

n = 2(m— 1), (8.34) 
where m+1 is the number equal to the connectedness 
of the surface. For definitness we assume that the contours 
of the openings of the ovaloid are smooth simple closed 
Jordan lines belonging to the class Ci, 0 < u <1. More- 
over, we assume that the ovaloid belongs to the class Dr+s,p, 
p > 2, k > 0. Then the coefficients of the equation (8.33a) 
belong to the class Dy», p > 2 and the boundary I’ of G 
belongs to the class C, (see Ch. II, §6.9). Hence, we can 
apply to the problem (8.33) all the results of the preceding 
chapter. 

Let us now consider the case of an ovaloid with one 
opening. Then m = 0 and according to (8.34) n = —2. 
Hence, in view of Theorem 4.5 it follows that ù’ = 0. 
This completes the proof of our theorem for m = 0. The 
case of a multiply-connected domain (m2>1) will be 
examined below (§10.9). 

8.6. Assume now that two convex simply-connected 
surfaces S’ and S” with edges L’ and L” are contacted 
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with the third surface S, the boundary strips of which Sọ 
and Sj are asymptotic strips with bases LD’ and L”, 
respectively. In this case, according to Theorem 5.14 
the convex surfaces S’ and S” are rigid and S, in general 
is not rigid. 

Thus, the compound surface S, = 8’+8''+8, can 
undergo infinitesimal bendings only on account of Sọ. In 
other words the presence of S, in S, decreases rigidity 
of S, and enables S, to admit some bending deformations. 
Shells of such a structure can be of practical importance. 
The convex surfaces S’ and S” can carry the membrane 
loadings, the moments being taken up as bending defor- 
mations of the weakening strip Sy. 


8.7. The asymptotic strips with the basis L lie on 
ruled surfaces of the form 


r= 0(8)+[a(s)s+B(s)m]t, @+f*=1, (8.35) 


where s is the length of arc of the curve L, p = p(s) is the 
equation of the curve L, a and # are given continuously 
differentiable functions of the length of are s and t is 
a parameter. The condition (8.32) can therefore be ensured 
by contacting the contours of the ovaloid with ruled 
surfaces of the form (8.35). 

We observe that for 6 =0,a—1 we have a ruled 
surface constituted by the tangents of the curve L, i.e. 
a developable surface with the edge of regression L. 
For a=0,8=1 we have a ruled surface constituted 
by the principal normals of the curve L. According to (8.8) 
and (8.10) the following conditions are satisfied on L: 


Oke =0, ðt = ôr. (8.36) 


If S+ is an ovaloid with the opening L then as we have 
seen above, it is rigid since along the opening 6k, = 0. 
Hence ôts =0 as well. Consequently, in view of the 
second relation (8.36) we have 


ôr; = 0. (8.37) 
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Thus, a contact of an ovaloid with a ruled surface of the 
form (8.35) along the contour of the opening, ensures not 
only the rigidity of the ovaloid but moreover it imposes 
certain constraints on the ruled surface, equivalent to the 
condition (8.37). 

8.8. We now consider ovaloids in contact with cylin- 
drical surfaces (Fig. 5). 





(s3) 


=Const 
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We can choose on the cylinder a coordinate system 
such that the first fundamental quadratic form has the 
form dé&-+dy? = ds*, and the lines 7 = const. are the 
generators of the cylinder. -Consequently 


k=0, k= kdn) #0. (8.38) 
Let us examine the case in which the contour L com- 


pletely encloses the cylinder. Then the equation of the 
curve L on the cylinder has the form £= w(y) where œw 
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is a single-valued continuously differentiable periodic 
function in 7. Taking into account the formulae (7.81) 
and (7.84) we have 


ôk; = —k,p-sin?y-— q-sin2y7-, 
— ka . 
ÔT; = — z P sin2y-— q cos2y- A 


where y` is the angle between the tangent of L and the 
generator of the cylinder, 7 = const. 

Eliminating p- from these equations we obtain (as- 
suming siny~ 4 0) 


cosy ôk, —Siny ôts = —q sing . 


According to (8.10) this relation can be rewritten as 
follows: 
COBY COROT oe a ge SOO 
rary ae ôk; — siny «dts — sin y ds 


=—gq-siny-. (8.39) 


Since k, = 0 it follows from the second equation (6.33) 
that q~ =¢(7), i.e. along every generator of the cylinder q- 
has a constant value. Therefore if q is given along 
a curve L’ situated on the cylinder S- and enclosing it, 
the right-hand side of the relation (8.39) is also known 
on L. If we now express 6% in accordance with the for- 
mula (8.16b) and then ôk and ôr in accordance with 
the formulae (7.50), for the corresponding complex bend- 
ing function w’ which satisfies the equation (8.33a) we 
obtain the boundary condition 


dw 
ds 





Re |o + vw'| =f, (8.40) 
where a,b,f are known functions of the point of the 
contour L, the explicit expressions for which can evidently 
easily be written down. If Z is a tangency line then a = 0 
and we have boundary conditions of the form Re[bw’| =f. 
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8.9. The conjunction conditions on the contact lines 
can also be prescribed in a kinematic form, i.e. in terms 
of the components of the displacement vector and the 
rotation vector. If we decompose the displacement 
vector U on the unit vectors of the tangent, principal 
normal and binormal of the curve L, then it follows from 
the condition of continuity of the vector U that 


U =U, UL=Un, UF =U. (8.41) 
But in view of the formula (5.16) 


dus 

ee 
and the second relation (8.41) is a consequence of the first 
one. Consequently, on the contact lines the following two 


‘conditions should be satisfied: 
Us =U, MW =ù , (8.42) 


which will be called the kinematic conjunction conditions. 
Let L be the tangency line of the surfaces S+ and S-. 

If these surfaces constitute together a smooth surface 

then obviously the following conditions are satisfied: 


už =u, wau (F ==). (8.43) 


If now S+ and S- are tangent along L and do not together 
constitute a smooth surface, then we have 


up =u, w=tu (I= 4r =l). (8.44) 


If a closed surface is considered, composed of a finite 
number of convex regular surfaces, then the condition 
of continuity of the displacement field U+ = U- on the 
contact lines leads to problems of the type considered 
above, in subsection 3. We shall not quote here the precise 
statement of these problems; they can easily be obtained 
by making use of the formulae (3.65) and (3.65a). 
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8.10. Let S~ be a ruled surface the equation of which 
has the form 
r=o(s)+A(s)i, (8.45) 


where p = p(s) is the equation of the directrix L, A(s) is 
a given unit vector of the generator of the surface which 
is a function of the length of arc s of the curve L, t is 
a parameter equal to the distance taken with the appro- 
priate sign, from the point under consideration to the 
point of intersection of the corresponding generator with 
the directrix L. Let us represent the unit vector 4 in the 
form 

à(s) = a(s)s+ p(s) +y(8)n* , (8.46) 
where a = ås, $ = Alt, y = dnt. Then it follows from the 
condition of continuity of the displacement vector that 


u7 = auf + bur + yut = uj . (8.47) 


But we found above (Theorem 5.8) that u} is a function 
only of the length of arc s of the curve L, i.e. uz is constant 
along every generator of the ruled surface S-. Let Lẹ 
be a new orthogonal directrix of the surface S-. Let the 
surface S- be in contact along the curve L, with a rigid 
wall X orthogonal to S-. It is then evident that 4 is the 
normal of X and we have 

uy =(2xr)d+C2, (8.48) 


where 2 and C are constant vectors. In this case, in 
view of (8.47) and (8.48), we have the following condition 
on the contour L: 


ui = aus +furtyue =f(s) (f =@ra+Ca). (8.49) 


This is a boundary condition of the kinematic type. 

If S+ is a surface of positive curvature then introducing 
an isometric-conjugate net of lines, in view of (3.65) 
we can write the boundary condition (8.49) in the form 


Re |e- imo a rE») =f, (8.50) 
Kya 


vi 


33 
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where 41, 42, A) = y are the components of the unit vector 4, 


A= Art +n", and w is the complex displacement func- 
tion satisfying the equation 3w + Aw + Bọ = 0. 
If y = 0 we have 


u = aui + bul =f. (8.51) 


In this case the ruled surface S- is tangent along L to 
the surface S+, and these surfaces constitute together 
a sectionally smooth surface. 

For a surface of positive curvature the boundary con- 
dition (8.51) has the form 


Re[(dt—i22) w(2)] = f. (8.52) 


We have thus arrived at the boundary value problem 
investigated in the preceding chapter. Making use of the 
results obtained there we can establish a number of 
criteria for the rigidity of ovaloids with openings, in 
contact with ruled surfaces (see also §10 below). 

8.11. Boundary conditions of the form (8.49) can also 
be obtained when the edge of a surface slides along another 
surface. This condition can for instance be set up by 
inserting into the openings bushes, the walls of which fit 
tightly the contours of the openings. In order to obtain 
these conditions in a natural way, on the basis of an 
examination of practicable mechanical and geometrical 
constraints, it is expedient to regard the surface as a thin 
elastic shell offering a considerable resistance to defor- 
mations of extension and shear and at the same time 
admitting infinitesimal bending deformations under com- 
paratively small external forces. We agree to call such 
a surface a flexible shell. 

Let us consider a flexible shell S bounded by a finite 
number of piecewise smooth simple Jordan curves the 
union of which will be denoted by L. We shall regard 
the surface S as double-sided and one side will be con- 
sidered as positive, accordingly directing the normal r 
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of the surface. As the positive direction on L we take 
that which leaves on the left the positive side of the 
surface. Among the boundary curves constituting L there 
may be both closed and open curves. The first will be 
called openings and the second slits. A slit has two edges— 
“the left edge” and “the right edge’—which will be 
denoted by the signs “+” and “—’’, respectively. Let 
L, ..., Dg be the slits and Lg.1, ..., Lm the openings. Then 
the boundary of S is 


L = L} 4L; +... +L} +07 +L t -tm . 


Let there be inserted some elastic or rigid bodies into 
the openings and the slits; they will be called bushes. 
The union of the surfaces bounding the bushes will be 
denoted by 2. Assume that the surfaces 2 are in a per- 
manent contact with the surface S along the contour L, 
and in the course of deformation of 8 and 2 the contact 
is not violated. In other words we assume that the bushes 
fit the openings and slits so tightly that in the course of 
infinitesimal deformations there arise no clearences between 
the contour Z and the surface 2. This means that the 
displacements of the points of S and 2 in the direction 
of the normal to X are identical along the whole contact 
line, i.e. 

vU=vU, or u=% (on LD), (8.53) 


where U and U are the displacement vectors of S and Z, 
respectively, and v is the unit vector of the normal to 2 
(Fig. 6). 

Let us observe that the relation (8.53) represents the 
condition that the contours of the openings and slits of 
the surface S are in a permanent contact with the sur- 
faces 2, and these contours can displace, sliding along 
the surfaces Z. The surfaces X will therefore be termed 
the sliding surfaces and the constraints thus set up on the 
contours of the openings and slits of the surface S, the 
kinematic sliding constraints or the bush constraints. 


33* 
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If the normal displacement u, of a point of the contact 
surface 2 is prescribed along the contours of the openings 
and slits, the condition (8.53) can be written in the form 


where v= nv,»,=vl and l is the unit vector of the 
tangential normal of the contour L, n being the unit 
normal vector of the surface VS. 





Fic. 6 


For instance, a condition of the form (8.54) occurs 
when the bushes are perfectly rigid bodies. If, moreover, 
their surfaces are ideally smooth then (8.54) is the only 
condition which can be obtained for a bush constraint, since 
in this case arbitrary infinitesimal displacements tangent 
to Z are possible, which do not violate the contact con- 
ditions (8.54). 

If according to the formula (5.21) the normal displace- 
ment u, can be put in the form 


1 du, 


Uo = ke ds + tg bu; , (8.55) 
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the relation (8.54) takes the form 


d 
ma + dy tty = kaf , (8.56) 
where 
ao = k(n + tg 0) = keos(0— 0), cos =l». (8.57) 


Thus, we have obtained in a different way again the 
boundary condition of the form (8.49). 

If the surfaces 2 are orthogonal to $, v= yn = 0, 
»ı = yl = 1, and the condition (8.56) takes the form 


ty = Ul =f. (8.58) 


8.12. A boundary condition of the form (8.56) can 
also be obtained by clamping the edge of the surface. 





Fic. 7 


Let a narrow boundary strip of the surface S be rigidly 
clamped between rigid walls of a sufficiently deep 
slit; we assume that the walls of the slit and the surfaces 
of the strip are ideally smooth (for instance there is a thin 
layer of a lubricant between them). Moreover, between 
the bottom of the slit and the contour L of the surface 8 
there are fairly wide clearances (Fig. 7). Then the points 
of the contour L have only two degrees of freedom; in 
the course of deformation they can freely move along the 
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walls of the slit. Hence, along the contour L we have 
one condition, namely 


nU =nU, (8.59) 


where U and U are the displacement vectors of the points 
of the surface S and the walls of the slit. Assuming that 
the normal displacement of the walls of the slit is a known 
function of the point of the contour L we can write the 
condition (8.59) in the form 

dus : 

T t om=f (on L), o=ksiné, (8.60) 
where o is the geodesic curvature of the contour L. 

The above constraint to which the boundary condition 

(8.60) corresponds, will be called a perfect clamping of the 
boundary strip of the surface (shell) S. 


§9. Some classes of rigid closed sectionally regular surfaces 


In this paragraph we shall prove the rigidity of a fairly 
wide class of sectionally regular closed surfaces of non- 
negative curvature. This class contains convex sectionally 
regular closed surfaces, and also a family of non-convex 
closed surfaces. To this end we make use of the con- 
junction conditions on the contact lines derived in the 
preceding section, and an important integral identity 
of Blaschke [10]. First of all we shall give a derivation of 
this identity. 

9.1. Let V and V be two rotation fields of a regular 
surface, bounded by a finite number of piecewise smooth 
curves Lo, Li, ..., Lm, the union of which will be as before 
denoted by L. The side of S towards which the normal 
is directed will be taken as the positive side of the surface. 
The positive direction on L is this which leaves the positive 
side of the surface on the left. 

Let us assume that the rotation fields are continuous 
in S+L and belong to the class Dz», p > 2. Moreover, 
we assume that the surface S belongs to the class C°. 
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Applying Green’s identity we can write the formula 


= a a( ) 
J ry ař = l f etirvÝoad8, ( )a= S (9:1) 
But 
6% (rVV 5)q = €%(rVV op) + PV aV 5) + 6%(raV V5) 
aS x a Sta 
= c"(rV V5) ag? P Trryr, = 7 T” Cop Cyr : 


_ In deriving this relation we have taken into account 
the formulae (6.1) and (5.4), and also the following rela- 
tions: 


chr Ve) = rV (Fa PaVa = 0, 
R £ O 
ere V Va = — eP TV rer, = PP enV =0, 
where 7” and Ù” are contravariant bending fields cor- 


responding to the vectors V and F. Consequently, we have 
the identity 


J rV åŸ = J J Capen TT nrag, (9.2) 


valid for arbitrary two rotation fields V and Ÿ. If V = Ÿ 
we have the Blaschke formula 


Jrvav =2 f f (T= 72—(1™))arnd8 , (9.3) 
L sS 
or, according to the formulae (7.23) 
frvar = 2 | | = (db bbs — öbwðbu)rnas. (9.4) 
È s l 
Taking into account the relations (7.70) we have also 
fJrvav =—2 f f (Ep+g)rnås. (9.5) 
L sS 


9.2. We now apply the formula (9.5) to the proof of 
the rigidity of an ovaloid [10]. 
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Assume that the ovaloid undergoes an infinitesimal 
bending the rotation vector V of which satisfies the 
conditions stated above. Let L be a simple closed piecewise 
smooth curve belonging to the ovaloid and dividing it 
into two sections S, and S,. Applying to both these 
sections the formula (9.5) and adding term by term the 
resulting relations we obtain 


JJ (Kp + ernas =0. (9.6) 


We have here taken into account that the sum of curvi- 
linear integrals along L vanishes in view of the continuity 
of the vector V and its derivatives Va. Situating the 
origin of coordinates inside the ovaloids we have (the 
normal n being the outward normal) 


rm >0O (for 8). (9.7) 


Besides, the principal curvature K = k,k, > 0 everywhere, 
and we assume that k, and k, can vanish simultaneously 
‘only on a set of measure zero. Under these conditions it 
follows from (9.6) that Kp? + œ = 0, ie. p = q = 0. (The 
latter relations can be proved by applying the reasoning 
which will be given below, on p. 492). This completes 
the proof of the rigidity of regular ovaloids. 

9.3. As was already indicated this method of proof can 
also be applied to a more general class of sectionally 
regular closed convex surfaces of non-negative curvature. 
Nevertheless, the previous reasoning cannot be carried 
over to a more general case without significant additions. 
Applying the formula (9.5) to regular sections of the 
surfaces and adding the relations thus obtained we arrive 
at a relation the right-hand side of which contains exactly 
the double integral (9.5) and the left-hand side is the 
sum of curvilinear integrals over the contact lines. As 
before, the rigidity of the surface follows immediately if 
it is proved that this sam vanishes. This is however not 
obvious. The difficulty is due to the fact that we cannot 
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a priori regard the rotation field as continuous on the 
whole surface. The formula (8.7) indicates that this field 
can have discontinuities of the first kind on the contact 
lines. Nevertheless, we shall find below that this difficulty 
can be overcome with the help of the formula (8.7). We 
shall thus prove below the rigidity of a very wide class 
of convex sectionally regular surfaces. The proof given 
in this subsection was given in the joint paper of Bojarski 
and the author [12]. 

Let S be a closed convex surface composed of a finite 
number of surfaces of non-negative curvature. Let us 
divide these surfaces into three groups. Group I con- 
tains those for which k, = k= 0, ie. plane figures. 
Group II contains the surfaces of zero curvature for 
which one of the principal curvatures is almost everywhere 
positive. Finally, group III contains the surfaces the 
Gaussian curvature of which satisfies the inequality 
K > 0 and the equality sign may hold on a (plane) set 
of measure zero. 

We have seen above (§3.3) that infinitesimal bending 
of plane sections of the surface § is an indefinite problem. 
Nevertheless, we shall not exclude from our considerations 
the surfaces of group I, allowing them to have only trivial 
bendings 

U=28xr4+C, V=2, (9.8) 


where 2 and C are constant vectors on each surface of 
group I. It is therefore evident that on each surface of 
group I we have 


p=q=0 (everywhere). (9.9) 


With respect to surfaces of group II we make the 
following additional assumption. Every asymptotic line 
of a surface of group II intersects at least at one point 
the boundary of a surface of group I or ITI. The contact 
lines of surfaces constituting S are assumed to be piecewise 
smooth. The union of these lines will be divided into two 
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groups, namely: (1) group a contains simple closed or open 
contact lines, (2) group f contains the contact lines on 
which there lies a finite number of points from which 
come out three or more contact lines. Let us agree to call 
these points vertices. Group £ can consist of a number 
of connected sets fi, ..-, Bn, n È 1, and ff, = 0 if i Æ k. 
The curves of every group f; consist of a finite number 
of ribs, and each rib contains only two vertices—for the 
beginning and the end. We do not exclud the cases in 
which the rib is a closed curve, i.e. the beginning and the 
end coincide—the rib is a loop. On every rib and on every 
curve of group a, which we may call isolated ribs, we 
shall consider two edges—the left and the right, which 
will be denoted by the signs “-+-”? and ‘‘—’’, respectively; 
the direction on L leaving the left edge on the left will 
be taken to be positive. Denoting by L the union of the 
contact lines we shall denote by L* and L` the unions 
of the left and right edges. 

Applying to each smooth section of the surface the 
Blaschke formula (9.5) and summing the relations over 
all sections we obtain 


=—2 | f(Kp*+¢@)rnds = f[rV*avt—rvV-av- . (9.10) 
S Lt 


Here V* and V` are the limiting values of the vector V 
“from the left” and “from the right”? of L. We shall as 
before assume that the origin of coordinates is situated 
inside S. Then rn > 0 and, consequently, 


I<0. (9.11) 
We have to prove that the inequality sign cannot occur, 
ie. I=0. Then it will follow that Kp?+ œ = 0, i.e. 


Kp = 0, q = 0. If K > 0, p =q = 0. This means that the 
surfaces of group III are rigid. For the surfaces of group II, 
assuming for definitness that kı = 0, ka #0 we obtain 
from (6.33) that k3B’p is independent of å, i.e. 


kzB’p =p), g=0. (9.12) 
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We now prove that (n) =0. The boundary L, of the 
surface S, under consideration (of group IF) can evidently 
be represented, in the form L, = I +L” where L’ is the 
union of the boundary arcs which are also boundary arcs 
of the adjacent surfaces belonging to the groups I and ITI, 
respectively; also none of the ares belonging to L’ contains 
an are of the asymptotic line 7 = const., nor they are 
tangent. L” contains the boundary ares of the surface S, 
which are arcs of the line 7 = const. Let us denote by S,1 
and Sym the surfaces of group I and III, respectively, 
adjacent to S,. Since p=q=0 on Sy: and Sym, it 
follows from (8.10) that ôk = 0 on I’ (we assume that 
cos 6, #0 along L’). Since, according to (9.12) q=0 
on Ss, (7.81) implies that p=0 on I’, since 6k* = 
= —k,sin?y-p = 0 on L’, and k,sin?y 40 on L’. But by 
hypothesis all lines 7 = const. belonging to S, intersect I’. 
Hence, in view of (9.12) (ym) =0. It is therefore es- 
tablished that if J = 0, then 


p=q=0 (on 8). (9.13) 


This proves the rigidity of every regular section of the 
surface S. It follows from (9.13) that on every regular 
section of 8 the vector V takes a constant value 2. In 
order to prove the rigidity of the whole surface in the 
large we have still to establish that 2 has the same con- 
stant value everywhere on S. But this fact follows from 
the relation (8.7), since in view of (9.13) and (8.8) 63 = 0 
on all contact lines. 

Thus, it remains to prove that in (9.11) the inequality 
sign cannot occur. To this end it is sufficient to prove that 


I>0. (9.14) 


The relation (9.10) can be written in the form 


I= f{rvtavt—v)avt + f rv-a(vt—V-). (9.15) 


rt Lt 
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Integrating by parts we obtain 
frv-avt—v) = farv (vtr) 
Et Lt 


—~{vwt—v)ar+ frvt—v yar. 
Lt Et 


In view of the formula (8.7) the second integral in the 
right-hand side of the above relation vanishes and the 
first integral is equal to the increment of rV-V* in moving 
once along all ribs in the positive direction 


ò= f drv-(Vt—V-) = f drV-V* = {rV V+}. (9.16) 
xt I+ 
Thus, the relation (9.15) has the form 
I=8+ frvi—v)av*+ frivt-v yar, 
Lt L+ 
or, bearing in mind the formulae 


Viv =—ôðs, dV* = dk? l?+h3s, 





at= aa, az=, (917) 
S sind’ j sind’ 
xs=n*, Fxs=n, 


we have 


I= 3+ f 69(dkz rn* + dk, rn” )ds 
L 


saf 


Since rn? > 0, rn” > 0, sind > 0, kë <0 (Fig. 8) we obtain 





-\2 
Za) sind(ky rnt +kirn-)ds. (9.18) 
8 





—2 
Sf (=) sind(kzrnt thtrn-)ds>0. (9.19) 
L 8 


It remains now to prove that 


6>0. (9.20) 
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For simplicity we shall confine ourselves to the case in 
which the surface S contains only ribs of group a. 
A proof of the inequality (9.20) for the general case is 
given in the paper [12] quoted above. 





(+=0~-0>0) 
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Obviously ô = ô, +... +ôn where 6; is the increment of 
rV-V* on the rib Lj. If A; and B; are the beginning and 
the end of the rib L;, then it is evident that 


ô; = (VV) V V a . 


Since we assume that the vector V is continuous on every 
regular section of the surface S it is evident that ô; = 0 
for every rib of group a. In fact, for a closed rib it is 
evident, since A; = B;. In the case of an open rib V4, = 
= Vip Vz, = Vh, and, consequently, we again have ô; = 0. 
Hence, 6=0. In view of (9.19), therefore, we obtain 
making use of (9.18) that T > 0. The last result, by virtue 
of (9.11) yields the required relation I = 0. 
We have thus proved 


THEOREM 5.15. A convex sectionally smooth surface of 
non-negative curvature is rigid if the contact lines are 
piecewise, smooth, simple, closed or open curves. 

We have indicated above that the theorem is preserved 
also in the presence of vertices and conical points [12]. 
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9.4. It is readily seen that in the preceding section 
essentially a more: general theorem is proved. In fact, the 
preceding reasoning remains valid if (1) the condition of 
convexity is replaced by the requirement that the surface 
under consideration is star-shaped with respect to an 
interior point O; this, obviously, ensures the fulfilment of 
the inequalities rn+ >0,rn- >0 along S, and (2) it is 
required that on the contact lines the following inequality 
holds: 

kirn +kyprn* <0 (on LZ). (9.21) 


Thus, we have the following ([113]) 


THEOREM 5.16. Let us insert into the openings of 
a sectionally regular ovaloid S some ovaloids So, Kı, ..., Sm 
in contact with S along the contours Ly, In, ..., Lm of the 
openings. Assume that the surfaces Sy, 8,,..., Bm do not 
intersect. Further, assume that inside the surface 8S, = S+ 
+So+...+Sm there eaists a point O (the origin of coordi- 
nates) from which the whole interior side of the surface Ke 
is visible. Finally, let us assume that the conditions (9.21) 
are satisfied on Ig,...,Im. Under these conditions the 
surface S, is rigid. 

It is easy to give examples of non-convex closed surfaces 
satisfying the conditions of the last theorem. Let us 
consider the so-called truncated ovaloid which will result 
if we cut off from a regular ovaloid a finite number of 
caps with plane contours Lo, Li, ...,Zm, and contact the 
latter with sections of a plane (covers). If we slightly 
press these covers inwards we can evidently obtain an 
infinite family of non-convex surfaces satisfying the 
conditions of the theorem. 

Let us note that the conditions of the last theorem 
are sufficient to ensure rigidity of non-convex surfaces of 
non-negative curvature, but they are by no means neces- 
sary. As it was indicated in §8.3 a non-convex surface 5 
composed of two sections of ovaloids St and S~ tangent 
along the contact lines, is rigid. It is however readily 
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observed that such a surface is not starshaped with 
respect to an interior point and consequently does not 
satisfy the conditions of the theorem. It can be shown 
that these conditions are really not necessary, by examin- 
ing the example of surfaces of revolution (§11). Apparently, 
a closed and non-convex surface S, obtained as the result 
of contacting with an ovaloid S the ovaloids So, ..., Sm 
imbedded into the ovaloid S and intersecting it only 
along one rib, but not intersecting each other, is always 
rigid. 

9.5. Contrary to the above way of contacting, a contact 
of for instance two surfaces S and S, of positive curvature 
so that they constitute a closed surface S and S, does 
not enter the interior of S (or S does not enter the interior 
of S,) can in general yield a non-rigid surface. Examples 
of such a contact of spherical segments and more general 
surfaces of revolution are given in §11 of this chapter. 

In this connexion we give a theorem on infinitesimal 
deformations of compound surfaces having a plane of 
symmetry. * 

Let the plane E cut off from an ovaloid S, in general 
sectionally regular, a simply-connected section St. By 87 
we denote the mirror image of 8* with respect to the 
plane E. Let us contact St and S7 so that a closed surface Ñ, 
in general non-convex, is obtained. The plane F is a plane 
of symmetry of 8S. 

THEOREM 5.17. The surface S admits such and only 
such non-trivial infinitesimal bendings which at the same 
time are the sliding bendings for S* (87) along the plane E. 

PROOF. Let us first consider the case in which 8* is 
a regular surface. The plane 0 æ y of the Cartesian coordi- 
nate system is situated on the plane F. If U* = (t, n*, £*) 
is the displacement field of an infinitesimal sliding bending 
of S* along the plane Z, then it is evident that in view 
of the system of equations (2.3), setting at the points 


* This theorem was first proved by Bojarski. 
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of the surface © symmetric with respect to E, U` = 
=(&, ,¢) =(é*, n*, —f*) we obtain a new field 
U = U* on S* and U= U` on S’, continuous on the 
whole surface S and trivial only when U* is trivial on S*. 
Let on the contrary U=U* on St and U=U on A` 
be a continuous displacement field on S. Then the field 
U, = (£15 my &) = (E(P)+E(P), n (P) 40 (LB), O(P)— 
— ¢ (P’)} where P’ is the mirror image of P with respect 
to H, is evidently a field of an infinitesimal sliding bending 
on S*. Thus, an arbitrary displacement field of the 
surface S generates a sliding field U, on S*. We shall 
now prove that under our assumptions the field U, is 
trivial only if the field U is trivial on S. The field U, = U— 
—4U, has the components (0,0,¢) on L. According to 
a theorem on the truncated ovaloids * the field U, is 
a field of an infinitesimal motion t. Hence U = 4U,+ ÙU: 
is trivial if and only if the field U, is trivial. Moreover, 
we have proved that ¢ is identical with the component 
of the trivial field on L, thus completing the proof. 

If we make use of the generalization of the theorem on 
truncated ovaloids to the case of sectionally smooth 
ovaloids, the proof given above makes it possible to 
establish the validity of Theorem 5.17 for sectionally 
smooth S* and S7. 

The required generalization of the theorem on truncated 
ovaloids is immediately obtained if the method of proof 
of Yefimov ([33a]) be combined with the method of proof 
of Theorem 5.15. 

We observe that the condition of convexity of S* is 
essential. We can compose of two spherical sections a sur- 
face of revolution S*, even uniquely projectable on F, 


* The remark that we can refer here to the theorem on truncated 
ovaloids was made by Yefimov. The original proof of Bojarski was 
in its later part in fact a proof (by a method distinct from 
Yefimov’s) of the required here theorem on truncated ovaloids. 

+ This fact follows also from Theorem 5.14 or Theorem 5.19 
(p. 515). It is sufficient to observe that U, = 0 on L. 
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which is not a part of a convex surfaces, such that the 
surface S composed of S* and its mirror image S~ with 
respect to the plane E, is non-rigid. The appropriate 
example can be computed by the method of §10. 

The theorem is also not valid any more if St has negative 
curvature on some of its sections. This means that the 
field U, can turn out to be trivial even if U is non-trivial. 


§10. Some classes of rigid convex surfaces with edges 


10.1. In the preceding sections we examined some 
classes of rigid closed surfaces and indicated many criteria 
of rigidity of surfaces with edges. 

In this section new criteria of rigidity will be pre- 
sented. We shall also consider some new forms of non- 
rigid constraints compatible with infinitesimal bendings 
and uniquely defining (non-trivial) displacement field. 

Surfaces with edges (open surfaces) are always non-rigid, 
i.e. they admit non-trivial infinitesimal bendings if they 
are subject to no constraints. In fact, if we deal with a sur- 
face of positive curvature with edges, the rigidity problem 
is reduced to ascertaining whether there exists at least one 
complex function K p + ig, continuous and bounded on S, 
which, as we have seen in §7.7, uniquely determines the 
bending field of the surface. But this function satisfies 
an equation of the form 0;w+4Aw+Bw=0 (A, B eLp, 
p > 2) in the domain G onto which the surface is homeo- 
morphically mapped by means of the isometric—conjugate 
coordinate system. In the case of an ovaloid with edges 
this domain does not cover the entire plane and its bound- 
ary contains continuation. The equa indicated above 
therefore always has continuous bounded non-trivial 
solutions. But to every such solution there corresponds 
a non-trivial bending field of the surface. Hence, surfaces 
of positive curvature with edges can be rigid only if some 
external constraints are present, which hereafter will be 
called rigid constraints. Obviously, not all constraints ensure 
rigidity of the surface. Every constraint evidently restricts 
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the possible forms of infinitesimal bendings but does not 
always exclude them completely. Of special interest are 
the nonrigid bonds which allow only a finite set of infini- 
tesimal bendings, i.e. there exist a finite number of linearly 
independent displacement fields U®,...,U® which are 
compatible with the present constraints, and any displace- 
ment field compatible with these constraints is given in 
the form 

U =¢,U®+...+¢,U®, (10.1) 


where ¢,,...,¢, are arbitrary real constants. 

Tf at the same time all fields U® are trivial the surface 
is geometrically rigid. In this case it is obvious that 
k <6. If, now, among the fields U™ there are also non- 
trivial fields the surface will be non-rigid. It will always 
be so if k > 6. If the surface admits a finite set of non- 
trivial displacement fields we shall say that the constraints 
present are almost-rigid. The non-rigidity of this kind can 
also be described by the fact that the constraints admit 
a finite set of bending fields. In other words, there exist 
a finite number of linearly independent complex bending 
functions w’®,...,w’®, and any other bending function 
compatible with the constraints present is a linear combi- 
nation of the form l 


w =W... Haw. (10.2) 


The number / can in this case be called the degree of freedom 
of the almost-rigid constraints present. 

Below we shall consider many examples of constraints of 
this kind. By imposing on the surface a number of new 
point constraints (Ch. IV, §6) almost-rigid constraints can 
always be converted into rigid constraints. 

When examining rigid constraints it should be taken into 
account that such constraints can possess various degrees of 
rigidity. If, rigid constraints being present, we impose new 
constraints on the surface, then evidently we obtain again 
rigid constraints. For instance, if a surface of positive 
curvature is in contact with an inextensible perfectly 
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flexible cord we shall have, as it was shown in §3.5, a rigid 
surface. If the same surfaces is in contact with one more 
inextensible cord and some other constraints are imposed, 
then it is evident that the rigidity of the surface will not be 
violated, and on the contrary, it will be increased. However 
it should be borne in mind that an increase of rigidity is 
not always expedient from the practical point of view. For 
instance, if the surface is a thin flexible shell and rigid 
constraints are applied, then every deformation of such 
a shell will result in appearance of extensions and shears, 
since infinitesimal bendings are excluded by the constraints 
present. This will create tension or compression and shear 
forces which under certain circumstances of concentration 
of stresses, can result in a considerable weakening and 
even destruction of constraints, or in creation of fissures 
and foldings. Thus, the presence of rigid constraints in 
certain cases can have a negative influence on the be- 
haviour of the structure, especially if the constraints have 
small elasticity and flexibility or if the shell has a small 
resistance on the deformations due to compression or shear. 
Therefore, imposing on the shell (surface) some rigid con- 
straints the above circumstances should be taken into 
account and constraints applied with circumspection. 
In connexion with these considerations we introduce the 
concepts of correct or optimum, and incorrect or super- 
optimum rigidity. By incorrect rigid constraints we under- 
stand constraints which admit certain relaxation remain- 
ing, however, rigid. For instance such rigid constraints 
are set up if a surface of positive curvature is contacted 
with an inextensible cord. If we shorten the length of the 
cord we do not violate the rigidity of the surface, although 
the constraints are obviously weakened. The concept of 
correct or optimum rigidity will be introduced on the basis 
of an examination of linear constraints of type R(U) =f 
where R is a homogeneous additive operator associating 
with every displacement field U a function given on a set 
of points of the surface and belonging to certain family 
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of functions. Of such form are many constraints set up by 
means of contacting or inserting bushes into openings (§8). 
Let us assume that the condition R(U) = f enables us to 
associate uniquely with any given function f a definite 
bending field, the latter depending continuously on f, in 
a definite sense. Evidently, in this case for f = 0 the 
bending field is reduced to the zero field. Under these 
conditions the constraints of the form R(U) =f will be. 
called correct constraints, and the corresponding rigid con- 
straints R(U) = 0 will be called correctly rigid, or optimally 
rigid constraints. 

We also observe that correct rigid constraints do not 
admit further weakenings, remaining rigid; but if they 
undergo weakenings entirely natural for the problem 
under consideration, new constraints result, which are 
always compatible with a displacement field of infinitesimal 
bendings of the surface. 

In general there are difficulties in establishing optimum 
rigid constraints in’ practice. This is due to the fact that in- 
finitesimal bendings of a surface are a very particular case 
of the general deformation of the surface and occur only 
if there are present geometrical and kinematical constraints 
of a very special type, the setting up and maintaining of 
these constraints requiring some special geometrical con- 
ditions and mechanical devices. In many cases, a8 we shall 
see below, such constraints can be set up by means of 
contacting surfaces and also by applying bush constraints. 
In the following subsections we shall investigate more 
thoroughly some classes of constraints which lead to the 
boundary value Problem A investigated in the preceding 
chapter. 

10.2. Let there be given at every point of the boundary L 
of the surface S a direction t tangent to S, making the 
angle y with the direction of the tangential normal I, 
g being a variable quantity, i.e. a function of point of the 
contour L. Assume that along Lat every point the projec- 
tions of the displacement vector U on the direction t are 
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given, i.e. 
Ut = ucosp+ussing =f (on L), (10.3) 


where f is a known function of point of the contour L. 
Subsequently the functions prescribed on L will be re- 
garded as continuous in the Hélder sense. Since the 
vector U can be represented by means of the complex 
displacement function w satisfying the equation (3.59), 
in view of the formula (3.65) we have 

u = Re bož) Botri, ci, 
where t are contravariant components of the vector t. 
The conditions of the form (10.3) can be obtained, as we 
have seen in §8, by contacting surfaces or by means of 
bush constraints. According to (10.4) the condition (10.3) 
can be written in the form 


(10.4) 


Re bož =f (on T). (10.5) 


Thus we have arrived at a problem which hereafter will 
be termed Problem As: 


PROBLEM A;: It is required to find a solution w(z) of 
the equation 


a0w+A(z)w+B(z)o=0 (in G), (10.6) 


which is continuous in G+TI and satisfies the boundary 
condition (10.5). 

Let us call this problem the fundamental kinematic 
boundary value problem. It belongs to the group of prob- 
lems investigated in Ch. IV. 

10.3. Before proceeding to an application of the results 
of Ch. IV to the above problem, let us examine some 
properties of the functions A and B, and the contour I’ 
in terms of the degree of smoothness of the surface S and 
its boundary L. 

We assume that S+JZ is a section of a surface S, of 
positive curvature belonging to the class Dyisy, P > 2, 
k>0, the boundary curves Lọ, Z,,..., Lm the union of 
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which constitutes the total boundary L of the surface, 
being of the class CX (0 <k <k,O<p<1). Under 
these assumptions, as we have seen in Chapter IT (§6.8) 
a and pe D 41,(G) where G, is the domain on the plane 
z= æ+ ìy onto which the surface S, is homeomorphically 
mapped by means of a homeomorphism 


v= ug, n) , y= y(é, n) (10.7) 
of the second fundamental quadratic form 
T= Ak dë -+ B? kadn? . (10.8) 


Since by hypothesis 4?, B®, kı, ka € Dk4ip the homeo- 
morphism (10.7) belongs to the class Dz42,,. According to 
the formulae (3.61) we readily observe that the coef- 
ficients of the equation (10.6) 


A(z), Ble)eDeglG@) (k>0, p>2). (10.9) 


Hence, in view of Theorem 3.2 every continuous solution 
of the equation (10.6) belongs inside the domain G, to the 
class Dr+ıp(Go is the homeomorphic image of the 
surface S,). By virtue of the formula (3.65) we easily find 
that the corresponding displacement field U belongs to 
the class Dz.» (@), and the tangent component of this 
field 


Us (10.10) 


1 
E yak (wn, +wWnz) , 


obviously belongs to the class Dr+1,p (Co). 

The boundary I of the domain @ which consists of 
the curves Tp, ..., Im representing the homeomorphic 
images of Io, ..., Dm, belongs to the class 0O% With 
respect to the angle pọ defining the tangent direction £ on 
the surface along L, we assume that it belongs to a class 
OF” (L) (k >0,0<»<1). Then the function 


_ az 


=o, (10.11) 


A(z) 
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is evidently continuous in the Hélder sense along I’ and 
vanishes nowhere on J’. Hence, we can apply the results 
of the Chapter IV to Problem A;. Since we assume that the 
right-hand side f of the boundary condition (10.5) is 
Hölder continuous, the solution of Problem A; belongs 
to the class Dr+1.(@), p > 2, inside G and it is continuous 
in the Holder sense in G+ (Theorems 3.2 and 4.1). 

10.4. We now consider the homogeneous boundary 
value Problem A; adjoint to A;. It can be stated as 
follows: 

PROBLEM Aj. It is required to find the solution of the 
adjoint equation 


aw — A (z)w —B(zjw =0 (in G), (10.12) 


which is continuous in G+I and satisfies the boundary 
condition 


Re we K = Re[w’(z)A,(2) A(z)] =0. (10.13) 
ds dt 

The necessary and sufficient condition of solubility of 

Problem A; consists in the fulfilment of the following 


relations (see Ch. IV, §2): 


fi 20) GSE ie (10.14) 
rz A(z) 


where w; is the complete system of linearly independent 
solutions of the adjoint homogeneous Problem Aj and J 
is the number of solutions of this problem. 

According to the formula (6.45) we have 


dz a 


tT = Tw = —yaRe wot w , (10.15) 


where ¢’ is the direction tangent to S at the boundary 
point; it is perpendicular to t and txt’ =n. In deriving 
this formula we have made use of the relations 


ta = Capt? t° = oth. (10.16) 
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Taking into account the condition (10.13) we have 








dz 
yy G8 L a Ad(2)! 
Tan =zw) = 7” (2) = ; (10.17) 


where w’ is a solution of Problem Aj. 
In deriving the above relations we took into account 
the relationship 





(10.18) 


proved in § 6 of Chapter II (formula (6.47)). 
In view of (10.17) the relation (10.14) takes the form 


fiTQde=0 (j=1,...,%). (10.19) 
L 


We shall see in the next chapter that Problem Aj has 
a statical interpretation, since w’ is the complex stress 
function. But in the case of a simply-connected domain 
this function, as we have seen above in §6.6, can always 
be interpreted as the complex bending function connected 
with the rotation field in accordance with the for- 
mula (6.44). This formula implies that 
,aVv 


t rT 6k,8ing + 6t,cosy 


= |/aRe [we X 4 . (10.20) 


ds dt 
Thus, in the case of a simply-connected domain the 
boundary condition (10.13) can be written in the form 


— ôkssing + ôtcosp = 0. (10.21) 


In the case of a multiply-connected domain the last 
condition is equivalent to the condition (10.13) only 
when the function w’ is subject to the additional con- 
ditions (6.42). Only then the function w’ is the complex 
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bending function. The boundary condition 6k, = 0 (on L) 
which was examined above, in §8.5, is a particular case 
of the condition (10.21). In this case g = a i.e. t coincides 
with s. 


10.5. The index of the boundary value Problem A; is 
equal to the increment of arg S when the point z moves 


once around the contour I of the domain G in the positive 
direction (§3 of Ch. IV). This number will be denoted by m. 
Let us call two directions t and t* tangent to K direc- 
tions of the same class (for instance directions of the 
class t), if m= ne. Let g* be the angle between t 
and t*. If the absolute value of this angle at every point 
of L does not exceed z, i.e. |p*| < x it is clear that t and t* 
are of the same class. If t belongs to the class J (for in- 
stance if it coincides with l or s) it is evident that 


Nn =M= Nn =l]—-m. (10.22) 


If moreover the angle g* is Hélder continuous, i.e. 
g*e O(I) and its norm in the metric of CI) satisfies 
the condition O,(y*, I’) < e where e is a sufficiently small 
positive number, we shall say that the direction t* is the 
normal perturbation of the direction t. 

Let us now consider Problem Ay with the boundary 
condition 


Re [er | = 7", (10.23) 
where w* is a solution of the equation 
ozw* + A*(z)w*+B*(z)w* =0, (10.24) 


continuous in G+, A* and B* being functions of the 
class Ly(G+TI), p > 2, belonging as well as A and B to 
a compact in L,(G+ J’) family of functions, and satisfying 
the conditions 


Lj(A—A*,@)<e, L,(B—B*,@)<e, p>2, (10.25) 
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The right-hand side of the boundary condition (10.23) 
satisfies the condition 


Clf—ft,D)<e, O<v<1. (10.26) 


Thus, we pass from Problem A; to another Problem Ap 
by varying the coefficients of the equation and the 
boundary condition, as well as the right-hand side of the 
boundary condition. Let us call the boundary value 
Problem Ay the normal perturbation of Problem Aj. 

We shall now prove that if Problem A; is quasi-correct, 
then every Problem A; for sufficiently small values of e 
is also quast-correct. 

In fact, quasi-correctness of Problem A; means that 
= 2n—m+1>0 and =0 (Ch. IV, §6.4). Then ac- 
cording to Theorem 6 of Bojarski (Appendix to Ch. IV) 
le = 2n—m+1 and consequently Ij = 0. This was to 
be proved. 

For n> m—1 Problem A; is always quasi-correct and 
for n<m-—1 it is in general incorrect. Therefore for’ 
n > m—1 Problem A; is said to be normally quasi-correct 
problem. 

It should be noted that the investigation of the prob- 
lem of the normal correctness of Problem A; is of con- 
siderable geometrical importance. An elucidation of this 
problem enables us for instance to examine the degree 
of stability of properties of the constraints (10.3). For ex- 
ample, if they are compatible with infinitesimal bendings 
of the surface it is interesting to know whether this property 
is preserved under a small perturbation of parameters 
determining the constraints. In practice constraints are 
always set up approximately; it is therefore important to 
know the extent of influence of errors which can occur in 
setting up the constraints, on the character of deformation 
of the surface (see also Ch. VI, §5.12). 

10.6. We now procceed to the investigation of the 
problem of solubility of Problem A;. Let us denote by & 
and Ųų the numbers of solutions of the homogeneous 
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Problems A; and Aj. In view of Theorem 4.8 these numbers 
are connected by the relation 


l— l =2n+1—m, where n =m. (10.27) 


We first consider the case in which n < 0. Then ac- 
cording to Theorem 4.5 l = 0 and consequently 


Y= —2n+m—i. (10.28) 


Thus, in presence of bonds of the form u=0 the 
surface is rigid if m < 0. But rigid constraints of this type 
are not correct. Under normal perturbations they are 
carried into constraints of the form w. = f* which are not 
always compatible with infinitesimal bendings of the 
surface. The adjoint homogeneous Problem Aj» has 
l = —2n+m—1 solutions w;*(t) (j =1,..., —2n+m—1) 
and consequently the following relations should be 
satisfied: 





[ prop =0 Gj=1,..,—2n+m—1), (10.29) 


These relations obviously do not hold for an arbitrary 
continuous function f*. Hence, for m < 0 the rigid con- 
straints u; = 0 are incorrect. It should be observed however 
that for normal perturbations of the form w. = 0 the property 
of rigidity of the constraints u = 0 is preserved. 

We note that the case examined above occurs for 
ovaloids with three or more openings (m>1) if the 
direction t belongs to the class l or s. Then n = 1—m < 0 
and the homogeneous of the form 


u%=90 (on L) (10.30) 
are rigid. 

Let »>m—1. Then according to Theorem 4.10 the 
homogeneous Problem A; has exactly l = 2n+1—m 
linearly independent solutions, and the non-homogeneous 
Problem A; is always soluble. 


510 GENERALIZED ANALYTIC FUNCTIONS 


Consequently the displacement field satisfying the con- 
ditions of Problem A; has the form 


2n+1-m 


U=U,4+ Ò aly, (10.31) 


k=1 


where U, is a displacement field compatible with the 
conditions of the non-homogeneous Problem Aj, 
Ui; ..-, Usnyi-m are linearly independent displacement 
fields satisfying the homogeneous boundary condition 
u=0 on L, and d, are arbitrary real constants. Thus, 
Problem A; in the case under consideration (n > m—1) 
is quasi-correct. Making use of the results of §6.3 of 
Chapter 4 we can make the problem correct by adding 
new point conditions. 

Let us arbitrarily fix k interior and k’ boundary points 
of the surface, denoting them by M,,..., Mr and Mi, ..., 
..., My, respectively. The numbers k and k’ are subject 
to the following conditions: 


(1) Qk+k’=2n+1—m, (2) k'>m, (10.32) 


and on each of m arbitrarily chosen boundary curves 
(the number of them is m+1) an odd number of points 
are fixed. In §6 of Chapter 4 such a set of fixed points 
was called the normally distributed (k, k’) set. 

Let us now additionally prescribe at the points M; 
and M; the tangential component of the displacement 
vector U, ie. let us additionally impose on the surface 
such constraints that they prescribe at these points the tan- 
gential components of the displacement vector. Taking 
into account that the components of the vector U in the 
direction t at the points M; should be given in accordance 
with the boundary condition of the problem, the above 
indicated additional conditions can be put in the form 


u(M;) = a; o(M;)=b; (7 =1,...,%), 


; Š A 10.33 
We US besk eee 
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where u and v are the tangent components of the displace- 
ment vector, and a;, b; and c; are some given real con- 
stants. 

The boundary value Problem A; with the additional 
point conditions (10.33) taken into account, is a correct 
problem. This problem always has a solution and a unique 
one, the solution depending continuously on the data of 
the problem. These assertions readily follow from the 
results of §6 of Chapter IV. Thus, for n > m—1 Problem A, 
with the additional conditions (10.33) is normally correct. 

It remains to examine the cases of 


0<n<m—-1, mèl. (10.34) 


It is observed that these cases can occur only for multiply- 
connected domain, i.e. for ovaloids with two or more 
openings. 

For n = 0 two cases can take place, namely: (1) i = 0 
or (2) l = 1. Accordingly, in view of (10.27) (1) ¥ = m—1 
or (2) l = m. Hence, for m>1 Problem A; is incorrect 
in both cases. In the first case (= 0) the constraints of the 
form u = 0 are rigid but not correctly rigid. In fact, for so- 
lubility of the normally perturbed boundary value problem 
ws = f* conditions of the form (10.29) should be satisfied, 
the number of which is not smaller than m—1 (m > 1). 
In a similar way we find that in the second case (4; = 1) 
Problem A; is not quasi-correct. For m = 1 (ovaloid with 
two openings) in the first case ( = 0) Problem A; always 
has a solution which is unique. In this case it is correct 
for normal perturbations of the bonds. This fact follows 
from Theorem 6 (Appendix to Chapter 4). 

For m = 1 and l; = 1 Problem A, is evidently incorrect. 

If for »=0 Problem A; has a non-trivial solution 
(l = 1) the corresponding displacement vector U has the 
property that its tangential displacement field does not 
vanish anywhere, either inside or on the boundary of the 
surface. This result follows immediately from the for- 
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mula (10.10) if it is taken into account that w 40 in 
G-+T, since it is a solution of the homogeneous Problem A; 
with zero index (Theorem 4.6). 


10.7. It should be observed that among non-trivial 
solutions of the homogeneous Problem A; the number 
of which for n > m—1 is 2n+-1—™mM, there may be trivial 
displacement fields. Since the number of such fields does 
not exceed six we have 


THEOREM 5.18. If 2n—m>5 Problem A; has at least 
2n—m—5 non-trivial solutions to which there correspond 
non-trivial displacement fields. Consequently, in this case 
the surface is not (geometrically) rigid. 

Now, if 2n—m <5 tt can turn out that all displacement 
fields, or a part of them, compatible with the boundary 
condition wu = 0 are trivial. In the first case the surface is 
(geometrically) rigid. 

Thus, the inequality 


2n > m+5 (10.35) 


is a sufficient condition for the non-rigidity of a surface, 
and the inequality 
2n<m+5 (10.36) 


is a necessary condition (but in general not sufficient) of 
geometrical rigidity. 

In particular, for m = 0 a (simply-connected) surface 
is certainly not rigid if n > 2. If however O <n < 2, then 
in presence of only the constraints of the form m = 0 the 
surface is not kinematically rigid, since Problem A; has 
2n +1 solutions. Nevertheless, the possibility of geometric 
rigidity is not excluded, since in this case the necessary 
condition 2n+1< 6 is satisfied. 

10.8. We now consider separately the case of Prob- 
lem A; in which the direction t belongs to the class of the 
tangent s or, which is equivalent, to the class of the 
tangential normal l of the contour L of the surface. In this 
case, according to (10.22) n = m = 1— m. For definiteness 
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let us consider the boundary condition u; = f which, as 
we have seen in §8.11, can be set up with the help of 
bush constraints. Inserting into the openings of the ovaloid 
rigid bushes the surfaces of which are orthogonal to the 
ovaloid and tightly fit the contours of the openings, we 
have along every boundary contour the following con- 

dition: 
m=f; (on L) (7 =0,1,...,m), (10.37) 

where 
f; =lajrt+ic; (j =0,1,...,m). (10.38) 


Here 2; and C; are constant vectors. 

These conditions express firstly the presence of a con- 
tinuous contact between the surfaces of the bushes and 
the contours of the openings, and, secondly, the fact 
that the surfaces of the bushes can displace only as rigid 
bodies. If the surfaces of the bushes are ideally smooth 
the contours of the openings of the ovaloid can freely 
move (slide) along these surfaces. Under these conditions 
the constraints of the form (10.37) will be called orthogonal 
ideal bush constraints or else orthogonal sliding constraints. 

Since in what follows we shall consider only bush con- 
straints of the above type, the words “orthogonal” and 
“ideal” will usually be omitted. 

Besides constraints due to the presence of contact be- 
tween the surfaces of the bushes and the contours of the 
openings of the ovaloid, which we shall call internal con- 
straints, there can exist also external constraints between the 
bushes imposing certain restrictions on their configuration. 
These external constraints can be represented in the form of 
a number of equations or inequalities containing the com- 
ponents of the vectors 2; and C;. Such relations will be 
termed the conditions of external constraints. It is natural 
to assume that these constraints do not oppose the motion 
of the whole system of the bushes and the ovaloid in the 
large. In other words the conditions of external con- 
straints permit a change of the vectors 2; and C; on 
2;— 2 and C;—C where 2 and C are arbitrary constant 
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vectors. This means that one of the bushes can be regarded 
as fixed. Therefore we shall hereafter assume that 


2=0, GQ=0. (10.39) 


Assume that the conditions of external constraints make 
it possible to express the remaining 6m constants—the 
components of the vectors 2; and G; (j = 1, ...,m)—by k 
independent parameters a, ..., ap. Then we shall say that 
the bush constraint has k degrees of freedom. For k = 0 the 
constraint is said to be the rigidly connected bush constraint. 
In this case the union of the bushes constitutes one 
rigid system of bodies. For k = 6m we have an entirely 
free bush constraints. In this case the external constraints 
between the bushes are absent and the right-hand side of 
the boundary condition of the problem has the form (10.38) 
where 2; and C; are entirely arbitrary constant vectors. 

As the independent parameters a, ..., a, we can take k 
components of the vectors 2; and C;. Then the remaining 
6m—k components of these vectors are fully definite 
functions of the already fixed k components. In the case, 
in which 2; and C; are linear homogeneous functions of 
the parameters a,,..., 4% the bush constraints is said to be 
linear. 

In the case of a rigidly connected bush constraint, 
taking into account the assumption (10.39) we have the 
homogeneous boundary condition 


m=O (on L). (10.40) 


The index of this problem is n =1—m. For a simply- 
connected surface m = 0 and the index n = 1. Acccording 
to Theorem 4.11 the problem has three linearly independent 
solutions. The adjoint homogeneous problem is that with 
the boundary condition (see (10.21); in our case p = 0) 


6t = 0 (on L), (10.41) 


the index of which is n = — 2. Consequently, the problem 
stated above has no solution. In general the boundary 
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value problem (10.21) has no continuous solution in the 
case of a simply-connected domain if the direction t 
belongs to the class l. 

Returning to the problem (10.40) we examine the case 
m = 1. Then the index n = 0 and two cases can occur, 
namely: (1) the problem has no solution and (2) it has 
one linearly independent solution. Finally, for m > 1 the 
index is negative and the problem has no non-trivial 
solutions. Thus, we have the following. 

THEOREM 5.19. In presence of a rigidly connected bush 
constraint the ovaloid with one opening admits three linearly 
independent displacement fields UM,U®,U®, an ovaloid 
with two openings is either rigid or admits one non-trivial 
displacement field. Finally, an ovaloid with three or more 
openings is always rigid. 

If it turns out that UY, U®, U® are trivial displace- 
ment fields, i.e. 


U = 2 x p4o 


(j =1, 2,3), ve 


an ovaloid with one opening in presence of the constraint 
w = 0 is geometrically rigid. Hence, it is of interest to 
give examples when this takes place. 

Let the contour of the opening be a plane curve and 
assume that the tangential normal of this curve is per- 
pendicular (at all points) to the plane of the curve, similarly 
for instance to the hemisphere. Situating the coordinate 
plane owy in the plane of the opening we easily find that 
the trivial displacement fields 


UM =e, UP? =e, U®=exr, (10.43) 


satisfy the boundary condition w = 0. 

It can also happen that only one or two of the three 
fields U, U, U® are non-trivial. In the case of a doubly- 
connected domain (m = 1) it is possible to give an example 
in which the bush constraints are compatible with trivial 
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displacement fields. For instance, a sphere with two 
parallel plane (circular) openings admits a rotation about 
the axis in presence of bush constraints. As bushes, in this 
case cones with vertices at the centre of the sphere may 
be taken. 

No matter whether the condition (10.42) is satisfied 
or not, we can ensure rigidity of an ovaloid with one 
opening in presence of the constraints w: = 0 by adding 
point conditions of the form 


u(My)=0, v(My)=0, ue (Mi) = 0, (10.44) 
or 
Ug Mi)=0, ue( Mz) = 0. us Ms) = 0, (10.45) 


where M, is an interior and Mi, M2, M3 are boundary 
points of the ovaloid, which can be fixed in an entirely 
arbitrary way. It is important to note that under these 
conditions an ovaloid with one opening is optimally 
rigid, and for ‘m > 1 the rigidity is not correct. 

In the case in which the bush constraints have k degrees 
of freedom, 0<k<6m, it is necessary to investigate 
Problem A; with the boundary condition of the form (10.37) 
where 2; and C; are given vector-functions of the para- 
meters a), ..., Ak. 

Let m > 1. Then the adjoint homogeneous Problem Å; 
has in view of (10.28) l = 3m—3 solutions. Hence, the 
necessary and sufficient condition of solubility of Prob- 
lem A; is the following: 


m 


» fhrRdas=0 (10.46) 
j=1 L 
p = 1, ..., 3Mm— 3), 
where 


42) _ de í 
rot Aula) = (10.47) 





1, 
L G Fy wp(2) 
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Here w, are solutions of the homogeneous Problem Aj, 
i.e. solutions of the equation (10.12) satisfying the boundary 
condition 
Re |w'( ye dz 
w’ 


Vee Z| =0 (onT). (10.48) 


According to the formulae (10.38) the relations (10.46) 
take the form 


m 
D @iMjy + CiFjp=0  (p =1,..,3m—3), (10.49) 


j=l 


where 
1 ; 
Fy, = 7 J werde ’ | 


(10.50) 
Mp =; f wer x rzdz . | 
T} 


The mechanical meaning of these expressions will be 
elucidated in the next chapter. 

Thus, the fulfilment of the system of relations (10.49) 
is a necessary and sufficient condition for the existence 
of the solution of Problem A, with the boundary con- 
dition (10.37). In other words, an ovaloid with three or 
more openings admits an infinitesimal bending in presence 
of bush constraints with k degrees of freedom if and only if 
the parameters a, ..., a, determining the location of the 
bushes compatible with the external constraints, satisfy 
the system of equations (10.49). 

This system of equations can be either linear or non- 
linear with respect to the parameters a,, ..., dm. Let us as- 
sume that we have linear bush constraints. Then the vectors 
2; and C; are linear homogeneous functions of the para- 
meters a,,..., ax. Let @ be the rank of the matrix of the 
system (10.49). 

Tf e = k it is evident that the system (10.49) has only 
the trivial solution 2; = C; = 0 (j = 1,..., m) and con- 
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sequently in this case the surface is rigid. If now ọ < k 
the system (10.49) has k—o solutions which can be rep- 
resented as follows: 


aj = C7, By +... + Cik-opk-o (j=1,...,%), (10.51) 


where c; are definite constants and £,,..., Bx, are in- 
dependent parameters which we shall call the allowable 
coordinates of the system of bushes. To every system of 
values of these coordinates there corresponds a definite 
configuration of the bushes, and to every such configura- 
tion (and only to this configuration) there corresponds 
a definite (and unique) non-trivial displacement field 
compatible with the constraints present. Denoting by 
u™,..., U*™ the displacement fields corresponding to the 
allowable coordinates (1, ...,0),(0,1,...,0),...,(0,0,..., 1), 
respectively, the general solution of Problem A; in pre- 
sence of external bush constraints has the form 


U = f,U +... + pr- U? . (10.52) 


It is readily seen that U™,..., UFO are linearly in- 
dependent vectors. If we now add to the prescribed con- 
ditions k— ọ more, suitably chosen additional conditions 
(for instance point conditions) we can obtain that Prob- 
lem A; has a unique solution. In particular, these (ad- 
ditional) conditions can so be chosen that the surface 
becomes correctly rigid. 

We now emphasize some results which readily follow 
from the above considerations. 

(1) In presence of external bush constraints with k degrees 
of freedom an ovaloid with three or more openings is cer- 
tainly not rigid if k >3m—3. Then there exist k— pe > 
>k—3m+3 different configurations of the bushes to 
which there corresponds definite linearly independent 
displacement fields Uan U*®: the displacement fields 
corresponding to other allowable configurations of the 
system of bushes are given by the formula (10.52) where 
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Bi +++) k-e are allowable coordinates of the system of 
the bushes. 

(2) In presence of external bush constraints with k degrees 
of freedom the surface can be rigid only if the necessary 
condition k <3m—3 (m>1) is satisfied. 

This condition, however, can turn out to be insufficient. 
It would be of importance to give an appropriate example. 

Finally, we examine the case of a doubly-connected 
domain (m = 1). Then » = 0 and the homogeneous prob- 
lem either has no solution or has one solution. In the 
first case the surface admits always a non-trivial displace- 
ment field compatible with an arbitrary bush constraints 
w = f. In the second case such a displacement field exists 
only if the following (one) relation is satisfied: 


2,M,,4+- CF, — 0 . (10.53) 


Finally, let us observe that if the following relations 
were valid: 
F;=0, My=0 (10.54) 
(j = 1, ..., m; i = 1, ..., 3m— 3), 


the condition (10.49) would obviously be satisfied always. 
But the relations (10.54) imply that the statical field 
satisfying the boundary condition (10.48) is a bending 
field which satisfies the boundary condition (10.41). In 
the next subsection we shall prove that the geometrical 
problem with the boundary condition (10.41) has no non- 
trivial solution. In other words an ovaloid with edges, in 
presence of constraints of the form (10.41) is rigid. It follows 
that the fulfilment of all relations (10.54) simultaneously 
is impossible. Hence, the boundary condition (10.37) is 
incompatible with an infinitesimal bending if the values 
of the constant vectors 2; and C; are arbitrary. 

10.9. We now investigate the geometrical boundary 
conditions of the form (10.21) which, as we have seen 
above, can be written in the form (10.13) where w’(z) is 
a solution of the equation (10.12) and subject to the 
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additional conditions (6.42). The last conditions ensure 
existence of single-valued fields of displacement and 
rotation, which can be obtained by means of quadratures 
from the formula 

Y = 21m [v Fa (10.55) 
In the case of a simply-connected surface the conditions 
(6.42) are always satisfied and therefore the problem is 
reduced to the determination of a solution of the equa- 
tion (10.12) which is continuous in @+T and satisfies 
the condition (10.13). If the direction £ belongs to the 
class I the index n = —2 and, as it was already indicated, 
the problem (10.21) has no non-trivial solution. 

Let us now investigate the case m>1 assuming as 
before that t belongs to the class J. If we do not take 
into account the condition (6.42) ensuring single-valuedness 
of the fields of displacement and rotation, we have the 
boundary value Problem Å; adjoint to the kinematic 
Problem A;. This problem has a statical interpretation 
which will be elucidated in the next chapter. Since the 
index of Problem A; is n = 1—m, in view of the for- 
mula (10.27) the number of linearly independent solutions 
of Problem A; is V =3m—3 (m>1). Denoting by 
Wi, ..., Wy, the complete system of solutions of Problem Ai, 
the general solution of this problem has the form 


w =¢u,+...-eywy (V =3m—3). (10.56) 


In order to obtain the solution of the homogeneous 
problem (10.21) it is necessary and sufficient that w’ 
satisfies the relations (6.42) which can be written in the 
form 


38m—-8 3m—-3 


wir xt 
> 4 jrigge-® do) ar’ (10.57) 


j=l 


US os, m). 
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In deriving the above relations we have taken into account 
that for the solutions of Problem Aj the formula (6.45) 
takes the form 


sat, A(z) = - (on L). (10.58) 


Thus we have a homogeneous system of 6m equations 
for the determination of 3m— 3 real constants ¢,, ..., Csm—s- 
If this system of equations has no non-trivial solutions 
then (and only then) an ovaloid with m+1 openings sub- 
ject to the constraints expressed by the boundary condition 


—dk,sing+d6r,cosp =0 (on L), (10.21) 


is rigid. It was already noted above that we assume 
that the angle » is Hélder continuous and its absolute 
value does not exceed x, i.e. 0 < |p| < x. In other words 
the direction t belongs to the class l. 

For brevity this geometric problem will hereafter be 
denoted by By. 

Taking into account the formula (10.58) the rela- 
tions (10.57) can be written thus: 








38m—3 3m—8 
D o [Theds=0, So [TBrxeds=0 (10.59) 
j=1 Dy j=l Lk 
(k=1,.. m), 
where 
TY = m k= 1l, ..., 3m—3). (10.60) 
v A(z) 


We shall consider the case when the boundary condi- 
tion (10.21) has the form 


ôk =0 (on L). (10.61) 
As we found in §8.5 this boundary condition corresponds 


to an ovaloid with trimmed edges. In this case » =5 
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and, consequently, t = s,t’ = —l. Then the conditions 
(10.59) take the form 


m-—3 3m—3 
deo fthar=0, > o [TRrxar=0 (10.62) 
j=i Lk j=1 Ly 

k=1,...,m). 


We now consider the case of an ovaloid with two 
openings. Then m = 1 and the index n= 0. According 
to Theorem 4.6 in this case the homogeneous Problem Å; 
either has no non-trivial solutions or has one linearly 
independent solution. In the first case the geometric 
problem with the boundary condition (10.61) evidently 
has no non-trivial solutions, i.e. if this condition is satisfied 
an ovaloid with two trimmed openings is rigid. Assume 
now that Problem A; has one non-trivial solution, i.e. 
there exists a complex stress function w’ which satisfies 
the boundary condition 


Tw = —VaRe [we Fai =0 (on L). (10.63) 


It was however indicated above that to the geometric 
condition (10.61) there correspond only these solutions 
of the problem (10.63) which additionally satisfy the 
conditions 


(1) fTadr=0, (2) f Tayrxdr =0, (10.64) 
Lı Ia 
and in view of (10.60) 
Tas) = T w'(e) e72 ; (10.65) 


where ®, is the angle of inclination of the tangent of I 
at the point z. But in view of Theorem 4.6 a non-trivial 
solution w’ of Problem Aj, if such exists, does not vanish 
anywhere in @+JI. Consequently, Ta) #0 everywhere 
on L (it is to be borne in mind that we consider for the 
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time being the case m = 1 and the index of the problem 
is zero). 

Let us now take the origin of coordinates inside 
the ovaloid and let us consider the cone described by 
the position vector r(M) when the point M describes 
the contour L,. Let e be the unit vector of an axis passing 
through the vertex of the cone (the origin of coordinates) 
and situated inside the opening Z,. Multiplying scalarly 
the second relation (10.64) by e we obtain 


f Tay(rxs)eds =0. (10.66) 
Ly 


However, this is impossible. In fact, the vector rxs is 
directed along the normal of the cone and consequently 
it makes with the unit vector e either always an acute 
angle or always an obtuse angle. Hence, the sign of the 
mixed product (r xs)e does not change along L. Since Tas 
does not vanish anywhere on L the sign of the integrand 
in the relation (10.66) does not change along L. Con- 
sequently, the relation (10.66) is impossible. This proves 
that the conditions (10.64) cannot be satisfied simul- 
taneously if Tas 40 everywhere on L. In other words, 
the homogeneous geometrical problem (10.61) has no non- 
trivial solution in the case of a doubly-connected domain. 

This result implies that an ovaloid with two trimmed 
openings is rigid. 

We now examine the case of an ovaloid with three 
openings (m = 2). The index of the problem is n = 2 
and the homogeneous Problem Aj has three linearly 
independent solutions. We shall now prove that in this 
case every solution of Problem Å; at least on one of the 
boundary contours is everywhere different from zero. Ac- 
cording to the formula (4.17) of Chapter 4 the number of 
boundary zeros of the solution w’(z) of Problem Aj does not 
exceed 4, since n = 2. According to Theorem 4.7 there is 
an even number of zeros of w’(z) on every boundary 
contour. Since in the case under consideration there are 
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three boundary contours it follows that at least one 
contour is always free of zeros of w’(z). Consequently, in 
view of (10.65) the corresponding tangent force Tasa 4 0 
everywhere on this contour. Now, as before, we prove 
that the second relation (10.64) cannot hold on the appro- 
priate contour. This completes the proof of the assertion 
that the problem (10.61) in the case of a triply-connected 
surface has no solution. 

Hence, an ovaloid with three trimmed openings is rigid. 

The above reasoning cannot immediately be applied 
to the general case of m > 2. Nevertheless, also in this 
case it can be proved that an ovaloid with trimmed 
edges is rigid. In the case of a truncated ovaloid, i.e. when 
the openings are plane curves, the proof was given in 
a different way by Yefimov [33a]. 


§11. Infinitesimal bendings of surfaces of revolution 

In this section we examine some problems of rigidity 
of surfaces of revolution. The comparative simplicity of 
the equations in this case makes it possible to investigate 
in more detail the problems of rigidity, not only for 
surfaces of revolution of positive curvature but also 
for a class of surfaces of mixed type. The global reduction 
to the canonical form of the equations of infinitesimal 
bending can readily be carried out in the case of surfaces 
of revolution. In consequence we obtain, in general, 
equations of mixed type in canonical form, and on the 
basis of geometrical considerations it is possible to establish 
in a natural way the character of singularities of the 
coefficients and the conjunction conditions on the curves 
of degeneracy of the type of equations. 

11.1. We consider a surface of revolution having the 
equation 

æ = ocos, y=esind, «= 9(e@), (11.1) 

where p(o) is a single-valued continuous function having 
sectionally continuous derivatives of the order m > 3 
in the interval 0 < @ <a, where a may be infinity. 
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Thus, we examine a surface generated by a revolution 
around the axis oz of a plane curve intersecting every 
straight line parallel to the axis oz at not more than one 
point. The first and the second fundamental quadratic 
forms are given by the formulae 





dst = (L4p'dgt+ ede, p= (012) 
SEE AEE eS 
II = Vite? do? + Vitor adv? . (11.3) 
Hence 
TEE. eee ip sia A R ci) 
“pate PBS gap ON) 


Assume that 


e 
=ð, n= f volde, gate (11.5) 
è eple) 
and o is so chosen that the intergal is convergent. In 
general we assume that p’ and ọ” can vanish only at 
isolated points and that the integral is convergent for an 
arbitrary e, 0 < ọ < a. Under these conditions it is evident 
that n(o) increases monotonically from m= 7(0) to 
Na = (a), and both y and Na can be equal to — co and + oo, 
respectively. 
In the new variables £ and y we have 


I = ds? = Atd# + BYdy?, 


II = kads? = A(dé-+ e(n) dy?) , (11.6) 
where 
1, if K(y)>0, 
e(n) = sign K (7) = 0, if K(n)=0,} (11.7) 
—1, if K(n)<0, 
= __2 _¢ _ W1+¢" 
A=o, B= JR) a a Gaa (11.8) 


and J is the length of section of the normal to the surface. 
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On the lines (parallels) where K = 0 the coefficient B? 
has a discontinuity. 
On the basis of the formulae (3.34) we have 


1 dA ld 
n= =h=0, Fh=Zt-=- 38, 

AAN RET T 
o ARA » 14B (Ar) 
Pn =~ BR dy? == B dy 


Here ọ is understood as a function in 7 represented by 
the relation (11.5). At the points where K = 0, T} and 
T2, have discontinuities and I}, vanishes. 
We can now write the basic equations of the infinitesimal 
bending of surfaces of revolution in the following form. 
System of equations for the displacement field (3.39) 
and (3.40): 


ou av ou ov 





ea t=O, Feta tew=0, (11.10) 
“= alge ta) = xma a (11:11) 
where 
=Š T, c= gng (11.12) 
a=% = Eun, T= 2 = th, (11.13) 


and un) and w are the physical components of the displace- 
ment vector along the meridian and parallel. 
System of equations for the ia is (6.33): 


oT ov 
peas v= bau’ 11.14 
JE On + ev 0, e(n) a+ oF vba » ( ) 


oÈ 
where 
w = —e(n) Ap, 7 =— AB? T! = — Bq. (11.15) 


Characteristic equation (5.34): . 


ort e(n) ge + M(x) @ = 0, (11.16) 
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where 
1 


w=|K| w, v=Vn, (11.16a) 
1 då =l pe s. 
M=-3 T 2 =|K| {1 +g”) ? = |K] #cos6@, (11.17) 
and 0 is the angle between the normal of the surface and 
the axis of revolution, — 5 <6 <5 


The equation (11.16) has three trivial solutions 
2, p= îg' cost, v=Ag’sind, (11.18) 


which are proportional to the direction cosines of the 
normal to the surface. 

11.2. In solving the system of equations (11.10). and 
(11.14) the conjunction conditions on the parallels where 
K = 0 should be taken into account. They follow from 
the continuity of the deformation (in the vicinity of such 
a curve of degeneracy, the surface is regarded as smooth). 

Let K = 0 on a parallel 7 = 7’. Bearing in mind the 
geometrical meaning of the quantities uq) and uo, as 
well as p and g (see §7.7) we have to regard them as con- 
tinuous on the above line. Then we obtain from (11.13) 
and (11.15) the following conjunction conditions: 


v-o = Dy40=0, (11.19) 


= zy rid DA 
AET E (5), = (5) ag’ (11.20) 
k oes n 


If K(y7’) = 0, K'(7’) #0 it is easy to prove that near 
the point 7’ the function M has a singularity of the type 


Uy —o =u 








v'+o =O, v 





M,(n) 
= ; 11.21 
where M,(7) is a continuous function, and 
, 7 
M,(n’) = — (11.22) 


36` 
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Thus, the problem of the determination of the displace- 
ment field or the bending field of a surface of revolution, 
leads in an entirely natural way to the problem of the 
global investigation of properties of solutions of equations 
of mixed type, both for the system of partial differential 
equations of the first order (11.10) and (11.14) and for 
the equation of the second order (11.16). The type of 
these equations depends on the sign of K (y). As K(7) > 0 
the equations are of elliptic type, as K (n) < Oand K(n) = 0 
they are of hyperbolic and parabolic type, respectively. 
On the lines of degeneracy (K(ņ)= 0) the conditions 
(11.19) and (11.20) should be accounted for, for the 
systems (11.10) and (11.14), respectively; for the -charac- 
teristic equation of the second order (11.16), taking into 
account the continuity of the rotation field we have the 
following conditions: 


4 7 dv\+ dv\- 
mers (de) = \de 


l 1 
((K]tw)t = (Kf) , 


or 


1 1 2 (11.23) 
— qi P d l 
ViK| HK oy] = [Eio]. 


In addition, if the surface is sectionally smooth and open 
the conjunction conditions on the contact lines should 
also be taken into account, as well as the boundary con- 
ditions representing the constraints present. 

In particular, if M(n)=0 we obtain the simplest 
typical equation of mixed type of the second order 


Aw Aw 
Bye + OM) 7E 7 0. (11.24) 


The importance of the global investigation of the 
properties of this equation was first indicated by La- 
vrentyev [47a]. Fundamental properties of the solutions 
of (11.24) and a number of boundary value problems 
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for this equation were investigated in the papers of Bit- 
sadse [9]. From his results it is possible to derive a number 
of conditions of rigidity for surfaces of revolution of the 
mixed type. . 

It is easy to verify that the relation M(7) = 0 is satisfied 
for instance by the following surfaces of revolution: 


ple) = y+ alo e+ + pogle +y eF Al , 
glo) = y +aloy e~ B—flog(o+yo?— |, (11.25) 


palo) = y+aloy p= Ë+ Paresin | s 


where a, p, y are real constants. 

It is also easy to indicate geometric problems which 
can be reduced to the Tricomi problem [85a, ¢]. 

Important criteria of solubility of boundary value 
problems for equations of the second order with a line 
of degeneration were first indicated by Keldysh [40b]. 
By applying his results a number of conditions can be 
derived which ensure rigidity of a surface of revolution 
bounded by parabolicity lines (lines on which K = 0). 
Further generalizations on one hand and more definite 
results for equations of more particular form on the 
other hand, of the above results were presented in the 
papers [16a], [43], [56b], [66b], [83]. 

It is of a considerable interest to carry out a further 
investigation of mixed problems and boundary value 
problems with a line of degeneracy for equations of the 
second order (11.16) or for the systems of equations (11.10) 
and (11.14), taking into account definite properties of 
the coefficients of these equations. In particular it would 
be interesting to investigate properties of solutions of 
the equation (11.16) when the coefficient M(7) has the 
form (11.21). * 


* It is well-known that for the mixed-type equations (or with lines 
of degeneracy), problems are stated mainly in connexion with pro- 
blems of gas dynamics. It is of a great importance to connect more 
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11.3. In the case of a surface of revolution bounded 
by the parallels 7 = const it is of interest to determine 
solutions of the equation (11.26) periodic with respect 
to & (the period being 27). This problem leads to an in- 
vestigation of ordinary differential equations of the form 


d2 
Tat leln)nt+M()]y = 0 (11.26) 


(n = 0,1,..., e(n) = sign K (7)). 


An absence of bounded solutions of these equations 
(except trivial) is a criterion of rigidity of the surface. 
In particular it is of interest to investigate the cases when 
the function M(y) has singularities of the form (11.21). 


11.4. In the following subsections we shall derive some 
criteria of rigidity of various families of surfaces of 
revolution. The results stated below ware obtained by 
Metskhovrishvili [52], Bojarski [11h] and Sun Che- 
shen [81], many of these results being published here in 
complete form for the first time. 

The function y(g) has so far been regarded as single- 
valued. This is equivalent to the fact that the correspond- 
ing surface intersects every straight line parallel to the 
axis of revolution at not more than one point. It is desirable 
however to eliminate this restriction, since it is not satisfied 
for, say, closed surfaces of revolution. 


closely this range of problems with problems of the infinitesimal 
bending of surfaces, and with the membrane theory of shells (see Chap- 
ter VI, §5). In many cases the comparative simplicity and clearness 
of these geometrical and mechanical problems can suggest a number 
of properties of the reguired solutions as well as some new methods 
of investigation. The examples usually quoted from gas dynamics 
have a great practical importance; they had a considerable influence 
on the progress of this important chapter of partial differential 
equations; they do not have however such a clear meaning. As we 
have seen above the statements of these problems follow from simple 
geometric consideration for the systems of first order equations 
(11.10), (11.14) and for the equation of the second order (11.16). 
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In such more general cases we can regard the surface 
as a union of open surfaces of revolution of the above 
considered type, which are in contact along the parallels 
bounding them. Writing the appropriate equations of 
infinitesimal bending for each of these surfaces we should 
complete them by the conjunction conditions representing 
the continuity of deformation along the contact lines. 
Thus, the problem is reduced to the solution of a set 
of systems of partial differential equations (11.10) and 
(11.14) or equations of the second order (11.16), taking 
into account the above indicated conjunction conditions 
on the contact lines and the boundary conditions repre- 
senting the external constraints present. 

However, for a number of surfaces of revolution, it is 
possible to introduce coordinate systems making it possible 
to write down the equations of infinitesimal bending for 
the whole surface, without splitting it up into sections, 
[4la, b]. This is the case for instance for ovaloids of 
revolution and the torus. We start with the case of 
a torus. 


11.5. The equation of a torus can be written in the 
form 


æ = l(1 +ecosg)cosð, y=I1(1+ecosp)sind, r = asing, 


where a is the radius of the circle generating by rotation 
the torus, l the distance of the centre of rotation from 
a 
T 
torus, pọ internal latitude of the torus, ® the longitude of 
the meridian of the torus; for a full torus 0 < g < 27, 0 < 
<P <n. 

In this case the first and second fundamental quadratic 
forms of the surface of the torus have the form 


the centre of the circle, e = — the eccentricity of the 


I = ds? = ad? +P(1+ ecosp)*d® , 
II = ady’?+lcosp(1+ cos) d® . 


36 
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Consequently. A =a, B=I(1+ecosy), «<1, and ac- 
cording to (3.34) 








rn=0, ri=0, rk = , Te =0, 
m oo. esing r sing(1+ecosg) 
E 1+ecosp’ z2 é ' 
Since 
ptl, paota O 
1 R a’ 2 Ra U1+ecosg)’ 


the systems of equations (3.39) and (6.30) for a torus 
take the form 


ðu 1-4+ecosp dv (122) 


oo E 
oH, 
ob 
1-Lecosp aa 


E€ 


g iny =0, 


— Cosp E =0, 
(11.28) 
2sing H, = 0 , 


We also have 





The characteristic equation has the form 


E 


cos Za (1+ 2ecosp)ð =0, 


Z |i + scoso) salt sone 
We now prove that the surface of a (full) torus is 
rigid with respect to infinitesimal bendings. The necessary 
and sufficient condition is that the system of equa- 
tions (11.28) has no solution continuous on the whole 
torus, ensuring the single-valuedness of the displacement 
field. 
Geometrical considerations imply that solutions of the 
system (11.28) continuous on the whole torus should be 
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periodic functions in gy and #@ the periods being equal 
to 2x. It can be proved however that all such solutions 
of the system (11.28) have the form 


N, = N,=0, H, = c(1+ ecosg)~, 


where ¢ is an arbitrary constant [52]. 
The condition (6.24) takes in our case the form 


f Tods = f Här =0, (11.29) 
L L 


where e,, €}, e; are the unit vectors of Cartesian coordinate 
system (e, is the unit vector of the axis of rotation). 
Taking for the integration line the circle ð = 0 we can 
write the condition (11.29) in the form 


Qn Qn ‘ 
a Í _cospdp _ f _singdy _4y 
E (1+ ecosg)? ‘J (1+ cosy)? — 


This condition however is not satisfied, since 


2n 
f cosp(1+ecosp)"dp #0 as e #0. 
0 


The last result proves that the surface of a full torus 
does not admit infinitesimal bendings. The proof gi- 
ven above was obtained in the paper [52a]. In this 
paper conditions were also given for the rigidity for 
various sections of a torus, and problems of membrane 
equilibrium of a torus were examined [52a, b, c€]. 

11.6. In this subsection we shall consider some cases of 
bush constraints on surfaces of revolution. We shall make 
use of a special coordinate system in which the axis of 
rotation of the surface coincides with the oz-axis. The 
points of the surface will be determined by the pair (z, 3) 
where # is the angle of revolution. Then the position 
vector r = r(z,) of the surface S under consideration 
can be represented as follows: 


r=2k+ o(zje(8), wm<2<%4m, O<8<2z, 


36* 
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where ọ(2) is the meridian of the surface, k the unit vector 
of the rotation axis, e(#) the unit vector perpendicular 
to k, which as # varies describes a circle with the axis k 
and the length of arc 3. Let g(@) = k xe(). The displace- 
ment vector U can be decomposed with respect to the 
triplet e, g, k, 


U = U(z, 3) = ue+rvg+wk. (11.30) 


Then it is readily seen that the basic equation dUdr = 0 

is equivalent to the following system of partial differential 

equations of the first order for the components u,v, w, 
[41a], 

0'(2)us +w =0, 
Mt+u=0, (11.31) 
(2) 02+ Q'(2)(ue—v) +w = 0. 

Eliminating u(z, ð) and w(z,%) from this system we 
obtain 

— 9'(2) Veo + o (2) 0z — g” (2)v =0,  (11.31a) 

The equations (11.31) and (11.31a) may have no singular 

lines when 2% Or Z—>2o. 
Eliminating u from the system (11.30) and introducing 
new unknowns a and f in accordance with the formulae 


a=w— gv, B= - i (11.32) 
we obtain for a and # the system of equations 
as = Po, as =—4bz (11.33) 
and 
(pBe)o+ (4b): = 9, (11.34) 
where 
p=—-0"'0, 15. (11.35) 


Let L, and Li be two parallels of the surface 8, z= 2, 
and z= zi, respectively, 2 <%<21<%, bounding the 
strip S, of the surface S. Let us assume that along L, and 
Li the surface 8, is subject to bush constraints determined 
by a surface X (see §8.11). We shall not assume that 
the surface X is a surface of revolution but wé do assume 
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that the normal y of 2 along L = L, + Li lies in the plane 
of the vectors k,e i.e. v= »,k+»,e where n and v, are 
some functions of point of the curve L. According to §8.11 
if X is fixed the conditions of bush constraints have the 
form U» = 0 on L, or 


WY, + UM, = 0 . (11.36) 
In the variables a and # the last condition has the form 


ratba =0, where %, = a Y = o'n —ra. (11.37) 


Let us now assume that the surface 8, under consideration 
is a sectionally regular convex surface. Let 2;,7 = 2,..., N— 
— l, 2 << işı <... < Zn = 2 be a sequence of the 
break points of the meridian ọ = e(z). Let L; be the 
parallel z = z; and I; the interval (z;_,, ;). Then, inside 
I, o” (z) <0, ie. 

p>0, q4q>0 (11.38) 
and 

o'+ (24) > e(z), (11.39) 

where the signs “+” and “—” denote the derivatives 
from the left and from the right, respectively. 

Let U be a displacement field continuous on S, and 
belonging to the class C? in every strip between the 
parallels L;, and L;, and moreover satisfying the bush 
constraints (11.37) on L. 

Multiplying the equation (11.34) by £ we obtain 


pps + 4b = (PBoB)o+ (qBeB)e - 


Integrating this relation over the rectangle Riz- < 
< Z< ZZi, 0<0< 2x, we have 


Fiz J J (p63 + qp) dzdð = J J UasB)o— (aoB)a] db dz 


= f adp+ f adp, 
L 


Li 


the integration in both integrals being performed in the 
direction positive with respect to R;. Summing these 
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relations with respect to + and denoting the limits of 
the quantities a and f on L; from the right and from the 
left by the signs “—” and “-+”, respectively, we obtain 


0<J= oe f adp+ Y f(a-dp-—atapt)— fade, 
i22 L ime L , 
l “(11.40) 


the integration in all integrals in (11.40) being performed 
in the same direction as on L,, ie. in the direction of 
decrease of the quantity ®. 

In view of the continuity of deformation we have in 
view of (11.33) 


a- dp- — at dB+ = (a~ — at) dp- 
= —[0’-(z)— 9+ (zi)]f5d8 on Ii, 
which yields 


fa-dp-—atdpt <0, i=2,..,0-1. (11.41) 
L 


From the boundary condition (11.37) we obtain 


faap=—fucds ond — f adp =f uedo, 
Ii Ih rh 


Ii 
where 
yy vy 
br > 


Ve olo Y — ve) ` 
We now assume that 
uso on L and wed on Li, (11.42) 

Then 

faap<o and —f adp<o. 

In Lh 
It follows from the last equation in view of (11.41) that 
J <0. On the other hand, however, in view of (11.40) 
J >0. Hence, J = 0, and fs = ße = 0; it can easily be 
verified that the last result is possible only for trivial 
infinitesimal bendings. 
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If the contour Li is absent, i.e. when the section 8, is 
simply-connected and a bush constraint is given only on L 
and satisfies the conditions (11.36) and (11.42), then 
making use of the property of smoothness of the func- 
tions a and # in the vicinity of vertices of the surface, 
it is readily observed that also Bs = p: = 0. 

Thus, we have proved 

THEOREM 5.20. A section S, of a convex sectionally 
regular surface of revolution bounded by one or two parallels, 
does not admit non-trivial infinitesimal bendings if it is 
subject to bush constraints generated by a surface X satis- 
fying the conditions (11.42). 





Fig. 9 


If n is the inward normal of the surface S and g is the 
angle between » and n it is readily derived by making 
use of the relation cot = ọ'(z) where 0 is the angle 
between n and k, that the condition (11.42) is satisfied 


if p>5 as vy, > 0, or —<% as <0. 


In Fig. 9 the appropriate region of change of the gener- 
ators l of the surface 2, orthogonal to the normal vector v, 
is shaded. If all generators of the boundary strip of the 
surface 2 along the edge L are situated in the indicated 
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region, the bush constraint under consideration is cer- 
tainly rigid. In the opposite case, as will be proved below, 
the bush constraint can turn out to be non-rigid. This fact 
however will occur in general only in exceptional cases. 

11.7. If », and v, are constant along Z,, i.e. when the 
boundary strip of the surface 2 passing through the 
contour L coincides with the strip of the cone of revolution 
the axis of rotation of which is the oz- axis, the assertion 





Fie. 10 


proved above can be significantly strengthened (at the 
same time the proof is simplified). Namely, in this case 
the cones X and 2; (obviously in the case under con- 
sideration all surfaces Z can simply be regarded as cones 
of revolution) which lead to non-rigid constraints can be 
described more precisely. In this case both cones passing 
through L, and Li are completely determined by the 
angles 0, and ĝi, respectively, between the generators 
of the cones and the oz- axis (Fig. 10). It is obvious then 
that 

Vy Vy , 1 

T= cot6, on L and ie cot6; on Li. (11.43) 


2 2 
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THEOREM 5.21. For an arbitrary 6, there exists a se- 
quence Oix, cot Oin—>—o'(zi) when k->oo, such that the 
constraints determined by the cones X, and Xir (0i = Oik), 
respectively, are non-rigid. If for a fixed cone X, the cone Xi 
does not coincide with any of the cones given by the formula 
(11.48) (0; = 601) the bush constraints determined by the pair 
of cones (£, 23) are rigid. 

PROOF. Let us expand the function v(z,@) in the 
Fourier series with respect to 3, [41b]: 


0(z, 0) = > vee 
k=—oo 
The coefficients y, of the above expansion, in view 
of (11.31) satisfy the equations 


elejyk +(k—1)yro” =0 (k=0, +1,...). (11.44) 


The condition of bush constraints (11.36) yields the fol- 
lowing boundary conditions for the functions »,(z), for 
every k: 


oyr + o'(M—1)y,.+hy,cot@=0 for z2=2, (11.45) 
and 
oyr + o'(k*?—-1)y, +k y,cot@=0 for z2=2,. (11.46) 


If the equation (11.44) for k > 2 has no continuous solu- 
tions in the interval (z,, 2) which satisfy the boundary 
conditions (11.45) and (11.46), then it is evident that the 
bush constraints under consideration are rigid. 

If the contour L, is absent, i.e. if the section of the 
surfaces under consideration contains a vertex, the 
boundary condition (11.45) on L, has to be replaced by 
the condition of boundedness of the solution of the equa- 
tion (11.44) for zz). In view of the conditions 0(z) = 0, 
e’(%) = +00 this leads to the relationships 


yele) e(z) o 


Yu(Zo) = PRl%) = 0; o(e) 


as Z=. (11.47) 
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Integrating the equation (11.44) over the interval (z,, 21) 
we obtain 


1 


Le 21 
pko— yro a =K f yee” de, 
z’ 


which in view of (11.45) leads to the condition 
zi 
pr(2i) (o'(2i)+ cot 0i) — (0'(21)+ cot 6,) = f yko” de. (11.48) 
Zi 
In view of the homogeneity of the equation (11.44) and 
the boundary conditions (11.45) we have taken above 
with no loss of generality y,(2,) = 1. 

Thus, if the angle 0i,» satisfies the condition (11.48) the 
bush constraints under consideration are non-rigid; in fact, 
taking for y,(z) a solution of the equation (11.44) with 
the initial conditions 

2 
mle) <1, wile) = ea pect 
we find that this solution according to (11.48) also satisfies 
the second boundary condition (11.46) and does not. 
vanish identically. On the other hand, since the function 
cot @ takes real values in the interval (0,2) the rela- 
tion (11.48) for any fixed 6, determines a sequence of 
angles Oix, i.e. cones 2;, k =1,2,..., which added to 
the cone 2, set up non-rigid bush constraints. 

If Li is absent [81], the relations (11.48) are regarded as 
conditions determining a sequence of angles @,, for which 
the bush constraints set up by the cone 2 are non-rigid. 
In accordance with (11.48) these conditions take, the form 


, 
Zo 


o'(21) + cot Ox = — f yele) o” (e)dz. (11.49) 

a 
It still remains to prove the last assertion of the theorem. 
For simplicity we shall confine ourselves to the case in 
which Li is absent. Our condition »,(z,) = 1, the con- 
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ditions (11.47) and the equations (11.44) imply imme- 
diately that »,(z) is monotonous and 0 < y;(z) <1 in 
the interval (z1, 2). Further, taking into account (11.47) 
we obtain from (11.44) an integral equation for yy 

zZz u 

yx(8) o"(8) 

Zo 20 

It is however readily observed that in view of monotonic 
behaviour of (z) the assumption yx;(z)>a>0 for 
a sequence k;—>oo in an interval z,<%<2<2z< 2% at 
once leads to a contradiction with the equation (11.50). 
Hence, inside the inerval (21, 2o)y,(2) 0 uniformly. But 
then, according to (11.49) 0’(2)+ cot 6,,—0. This com- 
pletes the proof. 

In particular, we have also proved that 0’(z,) + cot 6:4 > 
> 0. Now, from (11.49) it is possible to obtain for 0’(2,)+ 
+ cot 6, an upper estimate [81]. In fact, we infer imme- 
diately from the equation (11.44) that ne -—, 
for all z% < 2 < 2. Substituting this estimate in (11.49) 
we have 

zo 


0 < em) + cot in < — f 


gi 


z— z 
2,— 2o 





o'"(2)de 


e o'(e,) e6. (11.51) 


It is readily observed that the last inequality has the 
following simple interpretation. Let us denote by 2, 
and 2, cones whose generators are perpendicular at the 
point A to the curve ọ = e({z) and the straight line OA, 
respectively (Fig. 11). Then the generators of all cones 2, 
which set up non-rigid bush constraints are contained bet- 
ween the generators of the cones Z, and Z, (see Fig. 11). 

11.8. In some cases—when the equations (11.44) can 
be explicitly solved—the formulae (11.48) make it possible 
to find exact values of the angles 6, corresponding to 
non-rigid bush constraints. 
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Below we shall give examples of calculations of the 
angles 6,. To begin with let us consider the case of in- 
finitesimal bendings of a spherical section. We shall here 
apply a method distinct from that of the preceding section; 





Fie. 11 


the method of functions of a complex variable will be 
employed; in the general case it was given in the preceding 
sections. 

Let (£, n) be an isometric—conjugate coordinate system 
on the sphere. It is known that such a system occurs if 
the sphere is projected from the south pole on the plane 
of the equator. Put ¢ = &+/%in, £ and » being connected 
with the geographic coordinates on the sphere by the 
formulae 


¢=tan i ef, (11.52) 


where @ is the latitude and ọ the longitude. 

Let (#,y,2) be a system of Cartesian coordinates in 
space. The equation of the sphere S of radius r with 
centre at the point (0,0, q) referred to the isometric- 
conjugate coordinate system has the form 


ĉtt i—i) g i=), (11.53) 


rare = rit, Ipe 'r 140 
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Let us also write the expressions for the coefficients a.s 
of the first fundamental quadratic form and the deter- 
minant a: 


4r? z 
an = an = ee =V, d,=Gy=0. (11.54) 


On the basis of the formulae (3.65a) we now obtain the 
following expression for the displacement vector: 


U = Re|- 20 Ho deln Di 11.55 
e (¢) mz (¢) se (¢) ( ) 


where n is the unit vector of the inward normal, ®(¢) 
a function holomorphic in ¢ which according to (3.65b) 
and (11.54) is related to the complex displacement function 
by the formula 


op =- = wley +ë (41.86) 


The condition ©=0 is sufficient but in general not 
necessary in order that the infinitesimal bending cor- 
responding to the function ®(¢) be trivial, i.e. that the 
displacement field U be identical with the field of an 
infinitesimal motion. 
Let us also note the following expressions for the 
vectors r; and n: 
t ga- il+)  — 2% 
ý ares +t)’ (+e ’ T RE E 
~ (24, i—i) 1- =) 
14+’ 140 °14+4 


In a displacement of the centre of the sphere § along the 
z- axis the expressions for m and n remain unaltered. 

Employing the formulae derived above we examine the 
sliding of a spherical section along two co-axial circular 
cones (Fig. 12). 





(11.58) 
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The parallel edges of the section S will be denoted 
by L, and Z,. Let 6, and 6, be the latitudes of L, and L, 
in geographic coordinates. Let us imagine that into the 
openings bounded by the curves L, and L, two circular 
cones 2, and 2, are inserted, their axes coinciding with 





Fig. 12 


the z- axis. The situation of 2, and 2, is completely 
determined by the angles a and £ the orientation of which 
is taken to be counter-clockwise so that the angle a in 
Fig. 12 is regarded as negative. Evidently, we have 
6,-zm<a<6, and 0a— r <f < 0. The equality signs 
correspond to the case in which one or both cones 2, and 
2, degenerate into cylinders with generators parallel to 
the z- axis. For a = f = 0 we obtain orthogonal constraints 


to which Theorem 5.19 may be applied. If a= o- 
p= 0-3 the cones degenerate into planes and we have 
the case of slliding along parallel planes. 

Let » and v, be unit vectors of the normals of 2, and 2; 
at points of the contours L, and L., respectively. Then 
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the condition of bush constraints takes the form (we assume 
that the cones are rigid and fixed) 

Uy,=0 on L, 

Uy..=0 on kk, 
where U is the displacement vector given by the for- 
mula (11.55). Let n, and n, be inward normals of S on the 
edges L, and L}, respectively. It is clear (see Fig. 12) 
that. 


(11.59) 


ny = Biia on L, (11.60) 
ny, = Sinf or L. 
Similarly, it is readily observed that the following ex- 
presions for the components of the vectors », and v, hold: 


„= (E29 cue on Ln, 





20 7 2 
ier K} - t) oe 
4 — 
n= (GED, BEAD.) oe ae 
where ; 
A, = —cos(0— a), », =sin(6,—a), (11.62) 


A, = — cos (ba— b), v = sin (0a— p) . 
Hence, taking into account (11.57) we obtain for the 
scalar product —rmv;, the following relation: 
Čr 2 Cui 
— Ren = ——F3 Al — 07) 2% 04 > E (11.63) 
eil L+ o) l (1+ o) 





(i = 1, 2). 
Taking into account the expression (11.55) for the 


components of the displacement vector, in view of (11.50), 
(11.63), the condition (11.59) takes the form 


Re(ðty; +0) =0 on L; (ie. | =o, 
i=1,2), (11.64) 
where 
2[um—sina(1 + @1)] 
(1+0 sina 





n= 


_ 2[#_—sin B(1 + ¢3)| 
(1+ o2) sinp 





V2 (11.65) 
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and © = (t) is a function holomorphic in the ring ọ, < 
< |¢|< o2, which determines an infinitesimal bending of 
the section S. Thus, the determination of all infinitesimal 
bendings of the section S subject to the bush constraints 
described above, is reduced to the determination of all 
functions ® = ©(£) holomorphic in the ring o, < || < ez, 
in accordance with the condition (11.64). 

By the substitution ®©=CW we can transform the 
condition (11.64) to the form 


Re(VF;+6%") =0 for |t]=e, (11.66) 


where J; = 1+y:04; taking into account the relations 








2 
sin 0; = 204 cos b; = mand we find that 
Oi 1+ 
a ee sin(a— 0) 7, _sin(f— 92) (11.67) 





sin a sin f 

For the determination of ¥(¢) we have the boundary 
value problem of the form (11.66). Expanding ¥(¢) in 
the Laurent series in the ring e, < C| < oz 


+00 


Y(t) = > a,c , (11.68) 


k=—0o 


it is easy to show that this problem has a non-trivial 
solution if and only if 


Prk) Fr—k) _ Ja)” 
(Fi—h) (jerk) (2) ai 


for an integer k. The number k = 0 always satisfies the 
condition (11.69); this is a solution of the problem if at 
least one of the numbers ¥; or }2 is different from zero. 
If both vanish we obtain two linearly independent solu- 
tions. Obviously, in both cases the solutions are eliminated 
by the number of degrees of freedom which the section 8S 
possesses under the above described constraints. The sec- 
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tion S has non-trivial infinitesimal bendings only if 
(11.69) is satisfied for some k> 1. 

We examine in detail the case in which the cone 2, 
is absent. Then we may take 0, = e, = 0 and our problem 
is reduced to the determination of all functions holo- 
morphic in the circle |¢|< @ = g, in accordance with the 
boundary condition 


Re[Sliy+G]=0, y=. (11.70) 


The function 
D(C) = ay + ai% + aC? (11.71) 


is a solution of (11.70) if the coefficients a), a,, a, satisfy 
the system of equations 


(ye?+1)(q +4) =0, 
Yao + a(2+ yo?) = 0. 


Thus, for ye?+1 #0 we obtain three linearly independent 
solutions of the problem (11.70). The remaining solutions 
of this problem can be sought for in the form ® = CY, 
Im¥(0) = 0. Then (11.70) takes the form 


Ro(Py +H’) =0 on |{l=e, F=1tye. (11.73) 


This condition is identical with (11.66). Hence, (11.73) 
has a non-trivial solution only if f = —k for a positive 
integer k. All solutions of the problem (11.70) are given 
by the formula 


(11.72) 


D(t) = D(C) + a,cet?, (11.74) 


where a, is an arbitrary complex number distinct from 

zero only when the condition Ÿ = —k is satisfied, i.e. 
sin (0— 8) 
—— M =k 

sin f 

for an integer k. Obviously, we should have k > 1. Three 

solutions of the form (11.71) yield three trivial displacement 

fields corresponding to the three degrees of freedom of the 

section as a rigid body under prescribed constraints. For 


(11.75) 


37 
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a fixed value of 0 there exists a sequence of angles such 
that for £ = fx the section S has two linearly independent 
non-trivial infinitesimal bendings. We have always f> 0 
and £,->0 as k->oo, For f < 0 the problem has the same 
number of solutions as under purely orthogonal constraints, 
when $ = 0, i.e. three trivial bendings corresponding to 
the three analytic functions ® = if, C?—-1, 7(¢?+-1). 

The same facts are discovered in a detailed investigation 
of the condition (11.69). The whole reasoning concerning 
the condition (11.75) can here be repeated; in particular 
if Jı and }, have the same sign, (11.69) cannot be satisfied 
for any k>1. 

11.9. Let us consider an ellipsoid of revolution S with 
the contour L, the meridian of which has the form ọ(2) = 
= cy R?—(z—R)*, 0 <z <2, where c>0, R>0 are arbi- 
trary constants. The following theorem is valid: 

THEOREM 5.22. If the generators of the cone setting up 
a bush constraint on the opening z = 2, of the surface S make 
the angle 
R—k(z,—f) 


Ok = cot (- ee — == 
ky R2— (z,— RP 


a): k>2, (11.76) 
with the z- axis, the surface 8 is not rigid. In all other 
cases the surface I is rigid. 
PROOF. The equation (11.44) for our surface can be 
written in the form 
Re 


yr(z)— (k?— 1) (ep =0. (11.77) 


The change of the variable 


R-z = Rtanht (11.78) 
leads to the following form of (11.77) 
vat thyr t ypr— kyr = 0. (11.79) 


Let o,(t) = coth-y,; then (11.79) takes the form 
—ho, =0. (11.80) 
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The linearly independent solutions of this equation have 
the form 


pe =, gM ae, (11.81) 


Hence, for two linearly independent solutions of the 
equation (11.79) we have 


a lo @ 1 -w 
ve = cosa 2 YE = oe o 82) 


Since t ->+ œ as z—>0 only the solution y® is the required 
one. 

The solution of the equation (11.31) can be written as 
follows: 


S 1 
r ING i —kt 
v(t, d) = > (arcoskð + bisinkð) = e-H, (11.83) 
-mali 
t=th (1 z) 
(2) 


Since yk (2) should satisfy a boundary condition of the 
form (11.45) we have 





2 
[olk +tanht— (1X) tan bt] + igot oje = 0 uE F 


cos ht 
i.e. 
oec RR. ys 2). (11.84) 
ky R?—(z,— RÈ 


This completes the proof of the theorem. 
Let us observe that it follows directly from (11.84) 


that when 2 = Ra k = 2,3, the surface 8 admits 


sliding along the plane z = z. In the case of the sphere 
(ce = 1) this result was proved first by Rembs [75]. 
In an analogous way we can prove the following theorem: 
THEOREM 5.23. Let us consider a surface of revolution S 
the meridian of which has the form o(z) = Oz, 0<2<%, 
whereQ<a<1; C>0 18 an arbitrary constant. 


37* 
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If the generators of the cone make the angle 0, given by 
the formula ; 








6, = cot (- go Lt2e(H—1)+V4(—1) a 


A 2} * 
k>2, (11.85) 


with the z- axis, the surface K is not rigid. In all other cases 
the surface 8 is rigid. 

The results of this article were obtained by Sun’ Che- 
shen [81a]. 

11.10. We found in §8.2 that in some cases the con- 
tacting of two surfaces of positive curvature into one 
closed surface by imbedding one into the other, leads to 
rigid non-convex surfaces. Below, making use of the 
equation (11.44) this problem will be investigated in more 
detail, for surfaces of revolution [11h]. 

THEOREM 5.24. Let Kı and K be two co-axial conven 
sectionally smooth surfaces of revolution contacted along the 





Fic. 13 


common parallel L into one closed surface S for which L 
is a rib. Let S, be situated inside Ñ, so that the whole surface 8 
lies on one side of the plane of the parallel L. Then the 
surface K is rigid (Fig. 13). 

PrRooF. We shall confine ourselves to the case in 
which S, and S, are smooth surfaces (of the class C?). 
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Let o; = 0,(2), 
a LRZ, 
01(%o) = @2(Zo) » 
of <0, t=1,2 
be the parallels of the surfaces S, and S,, respectively. 
According to our assumptions we have 


%<% and (2) < ol?) 
for 2%<2<%. 


Let U; be a displacement field on S; satisfying the con- 
dition 

U,=U, on L. (11.86) 
Decomposing U, in accordance with the formula (11.30) 
and making use of the condition (11.86) we obtain form 
the system (11.31) for the components Yr, besides the 
equations 


pei ort (k— 1yr =0, i=1,2, 
k=1,2,3,.., (11.87) 


also the following conjunction conditions for z = 2p: 


Yx,(2) = Wk,2(2o) ’ 
01(%) Px,1(%) A + 01(20) Pk,1(%0) 
= 02(%) Wr,2(20) A+ (20) Peo(%), A= k?—1. (11.88) 


Our task is to prove that the systems (11.87) under the 
conjunction conditions (11.88) for k >1 have no solutions 
distinct from zero. 

In what follows we shall fix k and we shall set prt = Pi 
4=1, 2. 

Let ,(%) = pa(20) #0. In view of the homogeneity of 
the equation (11.87) and the conditions (11.88) we may 
assume that ,(%) = y2(%) = 1. Boundedness of ,(z) at 
the point z = z; implies the relation 


viz) =0, P80 as zoe and y(z,)=0. (11.89) 


Q: 


552 GENERALIZED ANALYTIC FUNCTIONS 


Further, making use of the familiar fact that in view of 
the conditions o; < 0 the solutions of the equation (11.87) 
admit neither positive maximum nor negative minimum, 
it is easy to show that y,>0 and y,>0 as Z <2 < 2%, 
both functions being convex downwards and strictly 
increasing, i.e. pj(z) > 0. It is also readily observed that 

i 
also increase, i.e. 


(2) >0. (11.90) 
In fact, (yor — yio) = — kor yi> 0, i.e the function 
pioi — Pio = 0; (£) increases; but for z = z; it vanishes; 
hence, for z > 2 it is everywhere sacar! 


Multiplying the first equation (11.87) byt , the second 


by A and subtracting the results we obtain 
2 


S A Cei G2 0301), A =k?—1. (11.91) 


Integrating this relation over the interval 2< 2 < %, 
taking into account the conditions (11.89) on the end 
z = 2, and integrating by parts we obtain 


(Pipe pY) = 


T=; | (è H) leio 020) dz =A Í pdz, (11.92) 
z2 


where 


=a <a [(eileo)— oalzo)) 4— o (2o) (y2 (20) — vilo) |, (11.93) 
and ¢ denotes the integrand of the integral (11.92). We 
transform p as follows: 


e= (e (2) El lam all * 


rpe assy 
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The first term of the expression thus obtained is negative. 
The integrals of all other terms are also negative. 
In fact, 


fete) mem all* 
--/[e alela 


since Lak >0, y>0 and the first bracket is also 


positive. Thus, we have established that J <0 if only 
all terms in the expression for pọ do not vanish identically. 
Now, in view of the boundary condition (11.88) J = 0. 
Hence, all three terms in the expression (11.94) vanish 
identically; it readily follows now that fork>1, w = 0, 
which contradicts the assumption. 

Thus, the theorem is proved. The case of sectionally 
smooth surfaces is tackled in a similar way. 





Fic. 14 


We observe that it is possible to prove by a somewhat 
more complicated reasoning that if three co-axial surfaces 
of revolution are contacted as in Fig. 14, the closed 
surfaces S thus obtained is rigid. 

If the surface S is composed of S, and Szin such a way 
that 8, and S, are situated on distinct sides of the plane 
of the rib L, then the surface may be non-rigid. If 8S, 
is the mirror image of S, with respect to the plane P of 
the rib L, S will be non-rigid if and only if the surface 8, 
admits sliding bendings along E (see Theorem 5.17). 
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We now give three examples of contacting of two 
surfaces into a closed non-convex surface. These examples 
make possible an exact characterization of the cases of 
rigid and non-rigid surfaces. The first and the third ex- 
amples were given by Bojarski. The second was worked 
out by Sun’ Che-shen. 

11.11. Contacting of two spherical sections. This ex- 
ample will be computed by the method of §11.8. 

Let 7, and r, be radii of the sections §, and S, re- 
spectively. The equations of S, and 8, will be taken in 
the form 





tr deb tat 
r= Ne? dace ee’ 
Ts (11.95’) 
enfe A,A | io 2), 
: "Vette? B+ +06 


where |¢| <o, 4= S, 04 e (Fig. 15). Taking the 
2 


equation of S, in the form (11.95’) we obtained that in 
the parametric representation of §, and 8, the para- 
meter ¢ varies in the circle |¢| < ọ and in both cases to 
a point of the boundary ¢, |¢| = o, of this circle there 
corresponds the same point of the common edge of the 
sections S, and &,. 

From the formulae (11.55) for the displacement vectors 
U, and U, of the surfaces S, and S2, making use of the 
conjunction condition U, = U, for |¢| =, after some 
transformations we obtain the relations 


























2yr. E+E) 2rd o+¢ 
Pt Re (i a ‘|= eee Re (we. F) | 
ayn Re i(w pwt ‘| - 2V Fe Re fifiws twi ‘|, 
l+et 2 F+ 2 
— 72 
—2¥ Rolie + wits č = EVT Re futta =e, 
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where w, and w, are the corresponding functions holo- 
morphic in the circle |¢|< 9. Thus, the problem of the 
determination of all infinitesimal bendings of the surface 
S = 8,+8, including also the trivial bendings, is reduced 
to the determination of the pairs (w,,w,) of functions 
holomorphic in the circle |¢|< o, which satisfy the 
boundary conditons (11.95). Introducing new unknowns 


Vm lte Vr 

Vn B+E Vra 
we find that the two equations (11.95) are equivalent to 
the condition 


Wa = UWz, D = w — Ùs 


Re{iZ®}=0 on l=e, 
whence 


D = a+ 00+ o? , 


where a, is an arbitrary complex and C a real constant. 
Substituting w, = %,+® into the third equation (11.95) 
we obtain for w, the non-homogeneous condition 





Poa A— ay À ==. ,l— 2 
Re (ta, + = iit) = 1 Re(ot +0 5"). (11.96) 


Since the function 


0(2) = m+ OC+2e, 
where 


E TOLO _ a (L+e%A 
wn aar 8 2 Baa? 

is a solution of the non-homogeneous problem (11.96) 

and the function 


S(t) = bp +iOat— bot? 





is a solution of the homogeneous problem (11.96) for 
arbitrary constants b, and C, (Oa is real), we obtain 
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from (11.96) for the function y(¿) where %, = v-+ọ -+ 
+ Cy(¢), a boundary condition of the form 


Re[y(¢)+vé¢'(2)] =9, Imyz(0)=0, 
(11.97) 


We found in §11.8 that the problem (11.97) has the fol- 
lowing solution distinct from zero: y:({¢) = ać; a, is an 
arbitrary constant only if y = S where k is an integer 
and k > 0. In this case the problem (11.97) has exactly 
two linearly independent solutions. All pairs (w,, Wa) 
which are solutions of the problem (11.95) are given by 
the formulae 


m, = P+ [e493 +t, 
i M (11.98) 
Wa = [w +Ù + txlt)] re 


in which the term 7;(¢) is present only if 


244 k+1 
-55 where g@=7-5, (1199) 


k 
where k is a positive integer. If (11.99) does not take 
place the formulae (11.98) yield six linearly independent 
displacement fields which evidently should be identical 
with the six-parameter family of infinitesimal motions 
of the surface S. 

For every fixed o, S is non-rigid only for a countable 


k ; ; 
sequence of values of 01, 0% = 5 mee in particular, 
ak— 


always i,k > x if o, <5 the surface S is convex. 
1 2 


deg su 
For k->co we have o,x—>—, ie. non-rigid surfaces are 
Q2 


encountered only in the non-convex case; for a fixed 9, 
there is only a countable number of such surfaces, and 
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they accumulate on approaching the sphere (e: = >) 
2 
in Fig. 15 tan 2 = ern) 

11.12. Let us consider a closed surface of revolution 
composed of two spherical sections 81, S, and a cylinder T 
the meridians of which are given by the formulae (Fig. 16) 

ale) = VR- e—a); ede) = VR- eta); 


0 =V —VR_ k, h, = Z Zos ħa = Za — Žo 





Fig. 15 


respectively. S, and T7 are contacted along a circle L 
with center z = z (on the z- axis) and radius 0,(%) = o. 
T and &, are contacted along a circle L, with center at 
z = —č (on the z- axis) and radius 9.(—2) = ọ. 

Let us denote by U,, Uz, Ua the displacement vectors 
of the surfaces 8,, 8, and T, respectively. 
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In view of the continuity of the displacement vector U 
of the surface S = 8,+7+8,, on the contact lines L, 
and L, the following conditions are satisfied: 


U,=U; on Ll, 


i.e. 
Urlo, O) = Ulo, Ò), V4(%, È) = ValZo, O) , 
W(Zo, 3) = W(20, Ò) , (11.100) 
Us(— Zo, È) = Ua — 2o, O),  Val— Zo, O) = val — 2o, 9) , 
Wa(— Zo, È) = We(— Zo, B) . 


p3 (Z) 





Fia. 16 


Making use of the formula (11.83) the solutions of the 
equation (11.31) for the surfaces 8,, 8, can be written 
in the form 





04(2, 8) 
= A - n -12271 
= 2i aP conko + asint y 1- f ze) ran a), 
(11.101) 
A 8) 


a) 


= X eosto- d sint) y- 2) z_\2 gta ra = 
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and the solution (11.31) for the cylinder T: 
valz, 9) 


oo 


Z Yu a z+ p) coskd + (a+ p2)sinkd]. (11.102) 
0 


Taking into account (11.30) we obtain from (11.100), 
(11.101) and (11.102) 


e Ae = a a 
Py rA nE PaP (1.108) 
1 


site ba) tr R) VER (11.204) 
1 


(i = 1,2), 
Py 1—(fy eet) = — Paya? (11.208) 
2 
(=1,2), 


he 


P(r- = we peel =V k hað (11.106) 
(i = 1,2). 


In view of the relations (11.103)-(11.106) we have the 
folowing 
THEOREM 5.25. For our surface 
8 = 8,+7+8, 


non-trivial bendings exist only if one of the following con- 
ditions is satisfied: 








k 
1Ri-hi{ 1 1 
Oa Uk E Ie E 


k > max (l. z) = ko, 
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n Rit Re ; Rı R, T 

a aa 
h 1 

basip Sai Gang) 


PRoor. (1) It is annon obvious since from (11.104) 
and (11.106) we obtain af? = 0, i = 1,2, k > 2; substi- 
tuting into (11.103) and (11.105) we cannot uniquely 
determine the other constants, i.e. al, c?, p? 
vanish at all. 

(2) It follows from (11.103)-(11.105) that 


do not 


i a Pu tan h72 (2) = 1 of Ps tan raf 7) 


1 2 


(i) 1 1 
= ak a| = Ta 73 +a] , (11.107) 


The relations (11.104)-(11.106) imply that 
1 aie e _ ce peta Fa) 
1 2 


(i) 
ie ce (_} Je 
=V- F Fla nt wea i 


Now, from (11.107)-(11.108) 


Ri—ħ| 1 1 |- 

a? 1 1 

[eo Tk et Poe RT thy — T 

Ri-hi{ 1 pi 1 
2k \kh—R, khħ—R 

trary and consequently the remaining constants are also 


not determined. 
Since 2 > 0 we have 


1 1 
ZR , >00. 


ith, — R, 
From the last relation restrictions on k follow readily. 


(11.108) 





Hence, if z = |, a® remain arbi- 
2 
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(3) If z = 0 we obtain from (11.103) and (11.105) 


al? y 1-(BY itm n-a( 4) 
= of? y: -a a (11.109) 
From (11.104) and (11.106) we have 
VETE 
= oP -5 r) ene (11.110) 


From (11.109) and (11.110) 








n Ve) | ER 
K 1-[4F hoa 
(O Fe 
i.e. 
he 
ee tee (k =2,3,...), 


In these cases all constants remain arbitrary. 

In the particular case when R, = R, = 1, Za = %, non- 
trivial bendings exist only if one of the following con- 
ditions is satisfied: 


; 1 i 
(1’) h =a, k= 2,3, 4.5 
1—}? 1 1 
-mapy t> 


We observe that the quantities 2, ensuring existence 
of non-trivial bendings have an upper bound. For instance, 
for the case R, = R; = 1, 2,=2,, the upper bound is 
given by the formula 


(2°) 2 


l~ 


Glek- 


, 1 2 
Le. for h Æ p> z the surface S is always rigid. 


2 = 
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11.13. Let r=r(z), 2<2<0, be the meridian of 
a convex surface S, r(0) = 7) > 0. 

Let us consider a family of convex surfaces of revolu- 
A A> 0, where o(2) 
is a function satisfying the conditions 0(0) = 7, e(2)> 0, 
eo’ <0 in0<2<%, 0(%) = 0. 

Let yx(2) be a solution of the equation y/7r+ 
+(k?—1)r”y%y = 0 in the interval a <z< 0, and ylz) 
a solution of the equation py e+ (k®—1)e’’y, = 0 in the 
interval 0<2< 2, regular for z =z and z= 2, re- 
spectively, and satisfying the condition y,(0) = y,(0) = 1. 
Then it can readily be verified that the surface 2S,—the 
result of contacting S and 8, —is non-rigid if and only if 


_ —1) 0'(0) + ropi(0) 

(k?— 1) r'(0) +170 xK(0) 
For k—>oo we have nA. In particular if this ratio 
is negative there exist among the surfaces. 2S, at most 
a finite number of non-rigid surfaces. If om >0 
there exist a countable number of non-rigid surfaces. 
Non-rigid surfaces accumulate as 2S, tends to a smooth 
surface (i.e. 7’(0) = 0;(0)). 

In all three examples, as a rule, in the case of con- 
tacting into a non-convex surface the compound surface 


is rigid. Non-rigidity is a comparatively rare case. 


tion S, with the meridian @,(z) = o( 


A=h 





CHAPTER VI 


PROBLEMS OF THE MEMBRANE THEORY OF 
SHELLS 


In THIS Chapter we shall consider problems of the mem- 
brane theory of shells; we shall also elucidate its con- 
nexion with the theory of generalized analytic functions 
and the problem of infinitesimal bendings of surfaces. 
As it was already indicated in the preceding chapter 
every infinitesimal bending can be interpreted as a mem- 
brane equilibrium state of stress of a shell. Hence, many 
formulae and relationships established in the preceding 
chapter admit a purely mechanical interpretation. More- 
over, many results presented there acquire a natural inter- 
pretatation only after its mechanical nature is revealed. 
This is true for instance in respect of the integral relations 
(6.17) and (6.20) of Ch. V, and also some boundary value 
problems dealt with above. It is sufficient to note that 
the boundary value problems for a bending field have 
a definite statical interpretation (§5.11). Besides, it will 
be proved below (§3.2) that infinitesimal bendings of the 
middle surface of an elastic shell can be regarded as 
a deformed state corresponding to a purely bending state 
of equilibrium stress. 

In the first two sections of this chapter the basic 
equations of the general theory of shells will be derived. 
The following sections are all devoted to problems 
of the membrane theory. Main results obtained on this 
topic are given in §5 where in particular we reproduce 
results contained in §9 of the author’s paper [14a]. Princi- 


38 
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pal attention is given to the formulation of conditions 
ensuring the existence of a membrane state of equilibrium 
of a shell; convex shells with an arbitrary number of 
openings are considered. We establish a number of peculiar 
properties of shells depending on the number of openings. 
We note here some results of §9 of [14a]. It was proved 
for the case of a convex shell with one opening, free of 
surface tractions, that the membrane state of equilibrium 
does not always occur if the distribution of forces along 
the openings is prescribed in accordance with an arbitrary 
law (obviously, tangential forces are not prescribed). In 
such a shell in this case a non-zero force field cannot 
exist if the normal forces vanish on the boundary. For 
a convex shell with two openings there exist cases when 
under an arbitrary distribution of normal forces on the 
contour the membrane state occurs in the shell. Similarly, 
it is possible to give examples in which the last fact does 
not take place. Finally, in the case of convex shells with 
more that two openings the membrane state of stress 
is possible under an arbitrary law of distribution of normal 
forces along the contours of the openings; in a shell with 
m(m > 1) openings there can exist exactly 3m—3 linearly 
independent (non-zero) membrane states of stress if the 
normal forces on the contour are absent. These results 
remain valid if in place of the normal forces on the contour, 
the force in an inclined direction is prescribed at every 
point; it is sufficient that the absolute value of the angle of 
inclination of the force to the principal normal does not 
exceed x (this angle may be a continuous function of point 
of the contour). In the same section (§5) we investigate 
problems of stability of the membrane state, the stability 
being understood in a sense used in engineering practice. 
It is known that if the problem is examined purely mathe- 
matically, the states of membrane equilibrium of a convex 
shell with edges are not stable. A violation of the mathe- 
matical conditions of existence of the membrane state, 
however, does not imply that the corresponding moment 
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state differs significantly from the membrane state. In 
many cases such states can practically be regarded as 
membrane states, since the moment components due to the 
appropriate stress fields are small and in practical problems 
may be neglected. Essentially it is on this fact that all 
practical applications of the membrane theory are based. 
It is evident however that the moment components may 
not be neglected for all violations of the mathematical 
conditions of the membrane state. Therefore, an attempt 
is made in §5 to investigate some general principles 
enabling us to estimate the bounds of the practical ap- 
plicability of the membrane theory. * 


* An extensive literature is devoted to the problems of the mem- 
brane theory of shells. First of all we mention the classical work 
of Love [50] where in particular problems of the membrane theory 
and infinitesimal bendings of surfaces are dealt with. General and 
particular problems of the membrane theory of shells and its con- 
nections with the infinitesimal bending of surfaces are investigated 
in the works of Vlasov [18], Goldenveyser [27], Novozhilov [65], 
Rabotnov [74], Sokolovski [80] (a fafrly complete bibliography up 
to 1947 appears in [28]). In these works problems mainly of practical 
interest for shells of a special kind were solved. The choice of the 
shape of the shell and the boundary conditions were mostly deter- 
mined by the possibilities of the method applied. A long time ago it 
was observed that in many cases the above problems are reduced to the 
Cauchy—Riemann system of equations, [80], [18a,b], but comparatively 
small benefit was derived from this fact, except for some problems 
for a closed spherical shell, [18a], [27a]. General methods of the 
theory of functions of complex variable developed mainly in the 
works of Muskhelishvili [60a, b] have only recently been introduced 
to the theory of shells. In papers of the author these methods were 
applied to the basic problems of the general (bending) theory of 
shallow shells, including spherical and cylindrical shells [14b] (see 
also [65*a, b, c], [78*a, b]). Goldenveyser investigated some pro- 
blems of the membrane state of stress of spherical shells with edges 
[27a]. A general method of investigation of the basic problems of 
the membrane theory of convex shells was elaborated by the author. 
In the paper [14a] fundamental problems for convex shells of an 
arbitrary shape and with an arbitrary number of openings were 
solved in a general form; some results obtained there were already 
mentioned above, in the introduction (see also [4]). 
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In the treatment of the fundamentals of the general 
theory of shells we shall make use of tensor methods. 
In the investigation of problems of the membrane theory 
of shells of positive curvature we shall employ complex 
functions of stress and displacement, and also properties 
of generalized analytic functions. 


§1. Forces and moments due to the stress field 


1.1. By a shell we understand an elastic body bounded 
by two surfaces S+ and S- situated on distinct sides and 
at equal distances h > 0 from a surface S. We shall assume 
that S+ is situated on the side of the positive normal n 
to S. The surfaces S+ and S~ will be called the “upper” 
and the “lower’’ surfaces of the shell, and S is said to be 
the middle surface. The positive number 2h is called the 
thickness of the shell. The thickness is assumed to be 
small in comparison with other dimensions of the shell. 
If the middle surface S is not closed the shell is bounded 
also by lateral surfaces the union of which will be denoted 
by 2. We shall assume that the surfaces S and 2 are 
orthogonal. Let L be the union of the lines of intersection 
of § and 2; it is obvious that this line is the boundary 
of the middle surface 8. It is also called the boundary 
or the edge of the shell. 

If Q is a point of the shell we can take for its coordinates 
the three numbers * æ, #?, z where æt, æ? are the coordi- 
nates of the basis of the normal to S from the point Q, 
and z is the length of this normal with the appropriate 
sign; z > 0 if the point Q is situated in the direction of 
the positive normal to 8, and z < 0 in the opposite case; 
obviously, —h < z < h (Fig. 17). 

Let us denote by r=r/(a', æ?) and n = n(a, æ), re- 
spectively, the position vector of a point (#1, æ?) of the 
surface S and the normal unit vector to S at the point 


* In this case it should in general be assumed that the shell is 
sufficiently thin. 
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(a1, %2). Then the position vector of the point Q(a', 2, z) 
is given by the relation (Fig. 17) 

R = r(o, v)+en(a!, æ). (1.1) 


Hence, we have immediately that the base vectors of 
the special coordinate system x, a,z2 are the following: 


oR 


R, = zp = Ta arp (a =1,2), 
(1.2) 
aR 
R,=7a=0 (æ = z) 





Fra. 17 


We now compute the square of the distance between 
two neighbouring points Q(a', x2, z) and Q'(a -+ da!, æ? -+ 
+da, z+ dz). We have 

ds? = dRAR = R;R;dæidat = gy,datda , (1.3) 
where 
Gop = Joa = Ra Rg = dap—2ebag+ 2" babis (a, 8 =1, 2), 
Jis = Jn = Ja = Ja = 9, Ys =1. 

Evidently, g.g is a covariant tensor of rank two for 
an arbitrary fixed value of z. Since the mean curvature H 
and the principal curvature K of the surface are given 
by the formulae 

a bubo — biz 
2H =b s ktk, Ksa A kka, (1.5) 


2 
Aitz — Aye 


(1.4) 
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we easily find 
RRR, = V9 = V gaga — fia 
= |/a(1—2Hz+ Ke?) = ya(1— k) (1— kæ). (1.6) 


The system (1.6) indicates that the ratio g/a is inde- 
pendent of the choice of the coordinate system gæ!, a? 
on the surface S. 

Let us consider the contravariant tensor of rank two 


— Ju 
=i 





u f2 m pan f 
g g’! g g 


g3 = Pt = g? = g2 = 0 , ge =1, 


(1.7) 


and also the reciprocal base vectors of the system «', x, 2: 


R'=g"R, (i=1,2,3). (1.8) 
It can easily be shown that 
R'R, = 6, RR: =", (1.9) 
R, x R, = VgR° 7 Hex = Vgm ’ (1.10) 
R, xR, = ygRè?. 


1.2. Let us consider on S two neighbouring points 
M (a, 2?) and M’(a#!+ da, æ +da?) connected by an in- 


finitesimal are MM’. Let s be the unit vector of the 
tangent to the arc MM’ at the point M, and l the unit 
vector of the tangential normal of the arc UM’; we have 
l=sxn. Denote by Z’ the area of the normal cross- 
section of the shell, which is perpendicular to l and con- 
tained between the neighbouring normals to 8 at the 
points M and M’. Let Pq (x, 2, z) be the force resultant 
of the stresses on the area 2’; it is applied at the point 
with the coordinates x, æ?, z. Then to the element of the 
area +’ contained between the lines z = const, z+ dđz = 
= const and denoted hereafter by dZ}, the following 
force due to the stresses is applied (Fig. 18): 


Poa, xv, 2)ddt < 
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Denoting by Ty ds the resultant vector of these forces 
we have obviously 


h 
Tods = f Pol, a, 2)ä Z}, ds =|MM'|. (1.11) 
—h 


The vector Ty is called the force applied to the lateral 
area 2? with the normal l (Fig. 19). Apparently, the 
force is taken per unit lenght. 


n 





Fre. 18 


Denoting now by My ds the resultant moment of the 
forces Py 4X} with respect to the point M (21, x) of the 
middle surface S, we evidently have (Fig. 19) 


h h 
Mads = fn x Pa (a, x, z)dz) =nx f Pozdd! 5 (1.12) 
—h —h 


The vector My is the moment of the stresses applied 
to the lateral area with the normal l. The vector Mo 
is also taken per unit length. 

The set-the force Ty and the moment My —are 
statically equivalent to the system of stress forces applied 
to the lateral area X’. It is usually assumed that in a suf- 
ficiently thin elastic shell the stress and deformation 


570 GENERALIZED ANALYTIC FUNCTIONS 


states do not alter significantly if a continuously distri- 
buted system of stress forces on every lateral area X 
is replaced by a statically equivalent system of stress 
forces. Hence, in the investigation of the deformation 
of an elastic shell we usually confine ourselves to the 
determination of the force field Ty) and the moment 





Fig. 19 


field Ma. In many cases in this way a practically ad- 
missible approximation is obtained. The field of stress 
forces can be computed in accordance with the formulae 


E 


Pala, x, 2) = oh 


Tolet, æ) + 


+ S Mola, x) x n(at, a7). (1.13) 
The first term of the right-hand side of the above relation 
is called the membrane component of the stress field of 
the shell; the second term is called the moment component 
of this field. 

1.3. In what follows, when the direction I coincides 
with the direction of the reciprocal base vector r*, instead 
of Po, Ty and My we shall write Po, Tia); Ma, 
respectively. 
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Let dS} and d? be two rectangles constructed on the 
vectors ndz, R,dx? and ndz, Rida, respectively. The corre- 
sponding areas are obviously given by the formulae 


d=} = |R,|da%de = V Jpda?dz = 22 dede , 

as (1.14) 

dS! = |R lda de = /g,,datdz = fa ds, de , 
11 


where ds, = Vanda, dsa = Vanda? are elements of arcs of 
the coordinate lines #? = const. and æt = const., respecti- 
vely. For simplicity it is assumed that dæ > 0, dæ > 0, 
dz > 0. 

On the basis of the above formulae we obtain from (1.11) 


h h 
VanTo = | PoyV nde, VauTs = f Pe V ond. (1.15) 
ah h 


Since 
an = aa", an =4a", Jn= 99", Ju =99°, (1.16) 
introducing the notation 
T!=VaXT%), T? = yTo, (1.17) 
Pi =V Pu, P?=Vg"Pe, (1.18) 


a a g = 
T -fP Vie (a =1, 2). (1.19) 


In a similar way we obtain 


h = h = 
M° = f| axey te nx f eyta, (1.20) 
-h 


-h 


we have 


where 
M: =VMa, M?=Ya®Mg. (1.21) 
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1.4. Since, according to the formula (1.6), g/a is in- 
dependent of the choice of the coordinate system on the 
surface, we shall see later (p. 574) that in passing from 
one coordinate system æt, #7, z to another system 2!, z*, Z 
the vectors T° and M* transform in accordance with the 
formulae 
ma mpÔT a pô 

T = Toe M° = MP... (1.22) 

We shall now prove that the forces and moments 
applied to a lateral area Z’ with the normal l are given 
by the formulae 


To =T, ’ -Mo = Ml, (la = lra) . (1.23) 


We now choose a new coordinate system Z!, 72, such 
that the lateral area X’ with the normal I lies on the 
coordinate surface 7! = const. Then, obviously, 


|-| ya! Ou TAA ’ 
i.e. 
yl 
L ysi 
ya" a2 


According to the formulae (1.17) and (1.22) 


=> 7) zl 
To = To = s a eT 
Vo a ea 


In a similar way we can obtain the second formula (1.23). 





§2. Basic system of equilibrium equations of a shell 


2.1. We now consider an infinitesimal prism 8 con- 
structed by means of the vectors R,dv', Rada? and R,dz 
with common vertex at the point Q(2', 2,2); for de- 
finitness we assume that dæ! > 0, da? > 0, dz > 0 (Fig. 20). 

Let dX“ be the side of the prism on which «* = const, 
add" the side passing through the ends of the vectors 
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Rda and R,da?, | denoting the unit vector of the outward 
normal of this side. Since according to (1.10) 


R,dz x R da! = yg Reda dz , 
R, đa x Ryde = y gjR'datdz , (2.1) 


R,dz x (R da! — Rađa?) = ld", 
we have as 
1d! = | gRdatde + y g Redor dz (2.2) 


[R-P azar 





Fie. 20 


or, bearing in mind the formulae (1.14) 








1 2 
Idd" = Marn as (2.3) 
V9 V9 
Thus, 
ast = Vgtds', dd? = yaY, (2.4) 
where 
u = IR, = uzb, l=try. (2.5) 


On the prism 8 the following surface forces n acting: 


Podl’, — Poty’, — Ped 52, — Pay d 53, (Pat? ae Pwa Jaze 
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Besides we have the body force Fdr; dZ? is the area of 
the basis of the prism and dz its volume. Equating the 
sum of these forces to zero we obtain 


Pod E'= Pol’ + Podz’ FO dea s+ Far. 


Dividing the above equation throughout by ad’ and 
taking into account that 
(1) epee and (2) “So 
T = A an ( ) FPX >00, 
when the prism contracts to a point, we obtain in view 
of (2.4) and (1.18) the relation 


Po = V Poli + V9PP ol = P'U. (2.6) 


Since Py is independent of the choice of the coordinate 
system, for two arbitrary coordinate systems at, x, z and 
x1, 2,2 we have 


Py = PY = P. (2.7) 
axe 
Taking into account that l = ba we obtain 


oat z, 
(r ga P ) d 
Since J is an arbitrary direction tangential to S we have 
the relation 

= ex8 

P = : ERS, = . . 
P =P (6 =1,2) (2.8) 
Thus, the vectors P* are transformed in passing from 

a coordinate system #1, a,z to an arbitrary coordinate 
system 21, z2, g according to the law of transformation 
of the differentials dw, i.e. as contravariant vectors. 
Therefore, the vectors P? will be called the contravariant 
vectors of the stress forces. If these vectors are deter- 
mined, the formulae (2.7) yield at once the physical 
stress forces. 
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The formulae (1.19), (1.20) and (2.8) imply at once 
the relations (1.22) employed above in the derivation of 
the formulae (1.23). 

2.2. Resolving the vectors P* with respect to the base 
vectors R,, Ra, R we obtain 


Pi=p"R, (6=1,2,3; P= Py, R,=n), (2.9) 


where p™ = PRÝ is a contravariant tensor of rank two. 
This tensor is symmetric, i.e. p™ = p™. 

In fact, this property can easily be proved in a Cartesian 
coordinate system; but the property of symmetry is 
invariant with respect to the choice of the coordinate 
system. 

In view, of (1.2) we obtain from (2.9) 


pt = (p —zpb$)ra+p'n . (2.10) 
Substituting these expressions into (1.19) and (1.20) we 
_ have 
T’=T%r,+Tn, M°=M*r, (a=1,2), (2.11) 


h 


mn h = 
T® = W- y Lae, T = [ore (2.12) 


h 


M’ =ef 8”, S*= f w-ap iey a, (2.13) 
-h 
and ef = caa”. 

The contravariant tensors of rank two T”, M” and 
the contravariant vector T” will be called the contra- 
variant stress tensor, contravariant moment tensor and the 
contravariant shear force vector, respectively. 

The force and the moment acting on an area with 
the normal J, in view of (1.23) and (2.11) can also be 
represented in the form 


To = Ni+Ms+Tin, (2.14) 
My = mil + Ms j (2.15) 
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N, and H; are called the normal and tangential force, 
respectively, Tı the shear force, Gi and M, the twisting 
and bending moments, respectively. 

It is readily observed that these quantities are given 
by the following formulae: 


N= T?laly, Hy =T% lass, Tr= Tle, (2.16) 
Gi = MP lalg = —S" lasp, Mı = M®la83 = B’ lalg. (2.17) 


2.3. The basic system of equilibrium equations of 
a continuous medium can be written in an arbitrary 
coordinate system in the vector form 





+F=0, (2.18) 


where F is the body force. The validity of this relation 
in a Cartesian coordinate system is obvious. But in view 
of the property (2.8) of the vectors P* (it should be borne 
in mind that P? = P? = P,) it can easily be established 
that the left-hand side of the relation (2.18) is entirely 
independent of the choice of the coordinate system. 
Consequently, the relation (2.18) is valid in an arbitrary 
curvilinear spatial coordinate system. 

Multiplying both sides of the relation (2.18) by yg/adz 
and then integrating with respect to z we obtain 


h 
1 a — ` à g 
AA P y2#)+ 
h 
Page! - 
rey? y fry te-=0 
Q iz=—h EA a 


or, in view of the formula (1.19) 





1êyaT 
ya s 





+X(a!, a) =0, (2.19) 
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where 
X = (1 +2Hh + Kh?) P(t, a, h)—(1— 2H} + Kh?) x 


h 


x Pat, a, —h)+ f (1-2He+ Ke) F(at, a, 2)dz. (2.20) 


—h 


It follows that for thin or shallow shells we may put 
with a sufficient degree of approximation 


h 
X = Pa, a, h)— Paa, a, —h)+ f F(at,a?,2)dez. (2.21) 
—h 


Thus, X is the resultant vector of the surface and body 
forces measured per unit area. f 

The vector X can be regarded as a known function of 
the point (a, æ?) of the surface S, for it can be expressed 
by the surface forces P,(x!, a, h), Paat, 27, —h) and the 
body force F, which are regarded as known. In particular, 
X = 0 if these forces are absent. 

Taking the vector product of equation (2.18) with the 
vector zVgn we have 


ô — ô, = 
Soret / a at / 3 ; a 
nx zga VIP )+n xez (ygP)+nxz} gF =0 
or 
2 (nx P'zyg)— m xP yg + & (nx Pyg) 
our > oz 
—nxP3ygtnxFeVg=0. (2.22) 
Taking into account the relations 
gn, = — zbira = Racra, n=R,, R,xP*=0, (2.23) 
we have 


—n, xP’ |/g—nxP* yg = g(r. x P*— R, x P*— 


—R, x P’) = Vg (ra x P’—R, x P*) = y'a y A ra xP". 
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Hence, the relation (2.22) takes the form 


1 ô = 
l a (nxeey/ t)r y! + 
+o (exry/4 taxey! =0. 
z a a 


Integrating the above relation with respect to z and 
taking into account the formulae (1.19) and (1.20) we 
obtain 
1 é@yaM* q 
LIVIN TAY 0; (2.24) 
Va 0a 
where 
Y = h(1—2Hh + Kh?)n x Paat, 2, h)+ 


+A +2Hh+Kh?)n x Paa, a, — h) + 
h 
+ fnxF(1—2H2+Ke)zdz. (2.25) 
h 


For thin or shallow shells we may assume with a suf- 
ficient degree of approximation that 


Y = hn x P (21, 2, h) + 
h 
+ hn x P2, 2, — h) + j nxFzdz. (2.26) 
-h 


Thus, Y represents the moment resultant of the surface 
and body forces measured per unit area. Obviously, Y is 
a given vector function of a’, a’. 

The equations (2.19) and (2.24) constitute the basic 
system of equilibrium equations of a shell. Making use 
of d’Alembert’s principle we can also derive the system 
of equations of vibrations of a shell. We shall not however 
write it down here, since it will not be used in the sub- 
sequent considerations. 

2.4. The vectors X and Y which appear in the equations 
(2.19) and (2.24), are functions of position on the middle 
surface. As was already indicated above the first vector 
is the resultant vector of the surface and body forces 
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and the second the resultant moment of these forces 
acting on the shell. Thus, in the theory of shells instead 
of a given distribution of the system of external body 
and surface forces we consider the statically equivalent 
system of forces X and moments Y measured per unit 
area and distributed over the middle surface. It is assumed 
that such a redistribution of the external load does not 
significantly distort the real state of stress of the shell, 
i.e. it is assumed that the error due to this distortion 
does not exceed practically allowable limits. It is difficult 
however to indicate a criterion enabling us to say exactly 
when such an approximation is practically allowable. In 
making such an assumption we usually put forward an 
argument based mainly on direct intuition; also, in as- 
sessing such an assumption, successful results of a practical 
application of the theory of shells are taken into account. 
In fact, we can consider these assumptions to be close 
to reality for a fairly wide class of thin elastic shells if 
the external load is distributed sufficiently continuously, 
both along the thickness of the shell and on its surfaces. 

If on some sections of the shell a strong concentration 
of the external load occurs (for instance there are con- 
centrated forces applied at some points), then, in the 
vicinity of these sections, a calculation of a shell in ac- 
cordance with the formulae (2.19) and (2.24) can give 
results significantly distinct from the actual state of 
equilibrium. 

The system of forces applied to the lateral surfaces 
is also replaced in the theory of shells by the force 
vector Ty) and the moment vector Ma, where l is the 
tangential normal to the boundary of the shell. 

If the vectors X and Y vanish identically, i.e. if the 
external body and surface forces are together equivalent 
to zero in every elementary volume of the shell, we say 
that the shell is free. In a free shell the state of stress is 
due only to the forces To and the moments My) acting 
on the contour of the shell. 


39 
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The system of equations (2.19) and (2.24) in the case 
of a free shell has the form 


eevee 1 eyaM" |, T= 0. (2.21) 

Va ôs ya ôr . 
The same equations are valid when there are concentrated 
external forces acting on the shell. But in the vicinity 
of the points of application of these forces we cannot 
in general regard the forces Ty and the moments Mo 
as bounded. Moreover, in these cases, at least in the 
vicinity of the strong concentration of the external load 
the stress state of the shell cannot in general be established 
to a sufficient approximation knowing only forces and 
moments. 

As a rule in the theory of shells the moments of the 
external forces Y are neglected, i.e. it is assumed that 
they vanish. In what follows we shall always assume 
that 





=0, 


Y=0. (2.28) 
The following reasoning can be presented in support of 
this assumption: Firstly, in most cases the forces applied 
to the “upper” and “lower” surfaces of the shell are 
directed normally (or almost normally) to this surface 
(for instance a hydrostatic pressure). Consequently, under 
these conditions the moments of the forces Ps and Py 
vanish. The body force F especially for a thin shell, 
varies insignificantly along the thickness of the shell. 
Hence, the integral appearing in the relation (2.26) can 
be assumed to vanish. Thus, the basic system of equa- 
tions (2.19) and (2.24) will be taken in the form 








<r E ae (2.29) 
1 avam* +r.XxT? = 0. (2.30) 
Va ôs 


In what follows the vector X representing the resultant 
vector of surface and body forces acting on a shell will 
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be called the surface load. Thus, the forces acting on the 
lateral surfaces of a shell and statically equivalent to 
the force Ty) and the moment Mm, will not be reckoned 
among the external surface forces. The forces and the 
moments acting on the lateral surfaces of the shell will 
be called the contour forces (Ta) is the contour force or 
the contour load, M is the contour moment or the contour 
couple). 

2.5. Making use of the formulae (2.11) the system of 
vector equations (2.29) and (2.30) can be written in the 
following form: 


V.T?— T+ X*—0 (p=1,2), (2.31) 


VaT + bop T?+Z=0, (2.32) 
V.M*—T'cf=0 (B=1,2), (2.33) 
M bag + CopT® = 0. (2.34) 


In deriving these equations we employed the Gauss for- 
mulae 


ra = Ihri+ ban (a,B =1,2), (2.35) 
and the relations 
on 
aga = Ma = — bar? =—bors (a=1,2). (2.36) 


Thus, the system of vector equations (2.29) and (2.30) 
is equivalent to the system of six equations (2.31)-(2.34) 
which contains ten unknown quantities: four components 
of the stress tensor 7", T2, T”, T2, two components of 
the shear force T!, T? and finally four components of the 
moment tensor M”, M?, M2, M*. 

The body and surface forces will be regarded as known. 
In other words the following quantities will be prescribed: 
the vector field X on the middle surface of the shell, 
the forces Ty and the moments My along the boundary 
of the shell. Thus, the free terms of the equations (2.31), 
(2.32) are given, and along the edge of the shell the normal 
and tangential forces, shear forces, twisting and bending 
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moments-altogether five boundary conditions are pre- 
scribed. We therefore have a system of six equations 
with ten unknown functions subject to five boundary 
conditions. In general these conditions are insufficient for 
a unique determination of the unknown quantities. Con- 
sequntly, the problem of equilibrium of a shell is in general 
case statically indeterminate, i.e. the equations (2.29) 
and (2.30) completed by all five natural boundary con- 
ditions are insufficient for the determination of the quan- 
tities describing the state of stress of a shell. In order 
to give this problem a mathematically determinate form 
it is necessary to add some additional assumptions on 
the nature of the distribution of stresses in the shell, 
which establish a number of new relations between the 
unknowns, such that when added to the original equa- 
tions (2.29) and (2.30) they make it possible to construct 
a complete system of equations. We have in mind a system 
of equations which together with some definite boundary 
conditions and some other conditions resulting from the 
geometrical and physical content of the problem make it 
possible to find all the unknown quantities. In the deri- 
vation of the additional relations we should base on some 
physical or geometrical assumptions taking into account 
certain properties of actual shells. One of the usual ways 
consists in establishing by means of certain hypotheses 
relations between the components of forces and moments 
on one hand and the components of the deformation 
tensor on the other hand. For instance, in the case of 
elastic shells, this is achieved by the linear Hook’s law 
and some additional hypotheses of geometrical and 
statical nature (for example the so-called Kirchhoff—Love 
hypothesis). However, many considerable difficulties arise 
in this way, which are still not overcome. One of these 
difficulties consists in the fact that there is no uniformity 
in the problem of the choice of the above mentioned 
hypotheses. Various hypotheses forming the basis of the 
derivation of the above relations lead to structurally 
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distinct differential equations and boundary conditions. 
In the equations, besides the principal terms, secondary 
terms frequently appear whose presence does not con- 
siderably influence the accuracy of the computations but 
greatly complicates the problem and significantly de- 
creases the practical efficiency of the equations thus 
obtained. The complexity of the problem consists in the 
fact that it is difficult to propose methods making it 
possible to seperate the secondary terms in the equations 
from the principal ones, in order to eliminate the former. 

So far there is a great lack of coordination in the prob- 
Jem of the choice of the hypotheses forming the basis 
for constructing the equations of the shell theory. This 
results in the setting-up of various systems of equations 
and relations, and frequently it is very difficult to decide 
what are the advantages and defects of one system with 
respect to another one. Hence, there may be cases when 
problems of a similar physical content lead to significantly 
distinct equations. All these facts deprive the mathe- 
matical theory of shells of the completeness and internal 
unity which are inherent in many other branches of 
classical mechanics. The construction of a general theory 
of shells cannot be regarded as complete until a sound 
general scheme of basic equations is found. But a solution 
of this problem in such a general way is connected with 
obstacles not easy to overcome. 

The point is that shells play various roles in engineering 
structures. In various structures shells are subject to 
various loads and hence it is impossible to find a general 
scheme which would contain all possible practical cases 
and would lead to satisfactory results from both the 
mathematical and physical point of view. In the state 
of stress in a shell under the action of external loads, in 
some cases the forces prevail, moments being negligible; 
in other cases, conversely the state can be a purely moment 
state, the forces being negligible. Most frequently, of 
course, we encounter the cases when neither moments 
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nor forces may be neglected; they should however be 
connected by relations which are to be established in 
order to construct a complete system of equations of 
the theory of shells. Moreover, if the shell is subject to . 
non-stationary external loads the character of the state 
of stress can change considerably in the course of time. 
In some cases the shell may be regarded as an elastic 
body and the Hook’s law may be employed. But in many 
cases it is necessary to apply non-linear relations and 
also take into account the possibility of exceeding the 
yield point and the occurrence of plastic zones. All these 
facts indicate that it is difficult to embrace all cases in 
one scheme if the aim is to construct a general sound 
mathematical theory which at the same time would be 
sufficiently effective for practical applications. Hence, 
without giving up investigations aimed at a further 
improvement of the general principles of the theory of 
shells, it is necessary at the same time to examine various 
typical classes of shells and construct for them appropriate 
mathematical theories. Such is the case for instance for 
the plane problem [60b] and also for prismatic shells [14r]. 

One such typical case of the state of stress in shells 
is the membrane state of stress. In this case a system 
of equations is obtained which when completed by ap- 
propriate boundary consitions admits a unique solution. 
In other words, the membrane state of stress is a statically 
determinate problem. 

In the following section we shall present a derivation 
of the basic equations of the membrane theory of shells 
and we shall consider some other related problems. 


§3. System of equations of the membrane state of stress of 
shells. Geometric interpretation 


3.1. Let a shell be in the membrane state of stress, 
i.e. the following conditions are satisfied: 


M’=0 (a=1,2), ie. M¥=0 (a,8=1,2). (3.1) 
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Under these conditions the system of equations (2.31)- 
(2.34) takes the form 

VaT 4+X*=0 (B=1,2), bg T?+Z=0, (3.2) 

Ten (a,p=1,2), (3.3) 

T =0 (a=1,2). (3.4) 

Thus, in the membrane state of stress both the moment Mo 

and the shear force nTa = T; vanish on every lateral 


area X’. Consequently, the force vector on every area 5” 
is given by the formula 


Ty = Tla = T* lars , (3.5) 
or 
To = Nıl + Ms ’ (3.6) 
where 
Nı = Tlg, Hy = T? lass ; (3.7) 


_ N, and H; are the normal and tangential forces. It readily 
follows from the formula (3.7) that 


No =N, H= Hy. (3.7a) 


Moreover, taking into account the symmetry of the 
tensor T” we have 
H, = —H,. (3.8) 


Thus, the tangential forces on two perpendicular areas 
have the same absolute value but opposite signs. 

The symmetric tensor field ZT” which satisfies the 
system of equations (3.2) will be called the non-homo- 
geneous statical field if the components of the surface 
forces X” and Z do not identically vanish at the same 
time. The field T° will be called the homogeneous statical 
field if X° = Z = 0. A homogeneous statical field satisfies 
the system of equations 


VaT” =0 (B=1,2), baT =0 (1% = T*). (3.9) 


It is evident that a general non-homogeneous statical 
field corresponding to a given field of external surface 
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forces X = X°r,+ Zn is a sum of a fixed non-homogeneous 
field T° and an arbitrary homogeneous statical field 7”. 


The non-homogeneous field T* can be chosen arbitrarily. 
In particular it can be subjected to some additional 
conditions. Sometimes these conditions can be such that 


they determine the field T°? uniquely. 

We also observe that the variety of homogeneous 
statical fields of a given shell, i.e. the set of solutions 
of the homogeneous system of equations (3.9), is a linear 
manifold. * 


3.2. We found in the preceding chapter that the system 
of equations (3.9) is also satisfied by a bending field. 


In other words, the tensor 7 which is given in terms 
of the rotation vector V by the formulae 
ie — oT (a, 8 =1, 2), (3.10) 
is a solution of the homogeneous system of equations (3.9). 
Thus, every rotation field is associated with a definite 
homogeneous statical field of a membrane state of stress. 
This makes it possible to interpret the geometrical pro- 
perties of infinitesimal bendings of a surface as definite 
mechanical properties characterizing a membrane state 
of stress of shells. We do not maintain however that the 
deformed state in a shell due to an infinitesimal bending 
of its middle surface induces a membrane state of stress 
of the shell. On the contrary, at least for elastic shells, 
such a deformed state corresponds to a purely moment 
state of stress [50] (Ch. XXIII). For instance, in a thin 
elastic shell the components of forces and moments . 


* To avoid confusion we observe that we distinguish between 
the concepts of homogeneous and constant field on a surface (scalar, 
vector or tensor field). A constant field is one whose elements 
take the same value at all points of the surface. We consider this 
remark necessary since sometimes in the vector analysis it is custo- 
mary to call such a field homogeneous. 
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referred to the coordinate system in curvature lines is 
given by the formulae [50] 


2Eh 2Eh 
Ni =a (Et oe)» N, =g (tos), 
m GAD 
H, = H, = Tao? 
2Eh Eh? 
G roes go T a) ? Ga 3 (i — a) t om) , 
(3.12) 
2Eh 
M, = — M, = 30 Fo)" ’ 


where E is the Young modulus, o the Poisson ratio of 
the material of the shell, 2h the thickness of the shell, 
£1; €g, œ extensions and shear of the middle surface, and 
ži, %, and t are the variations of the principal curvatures 
and the torsion of the surface. In infinitesimal bendings 
of the middle surface £, = £, = w = 0 and, consequently, 
Nı = N, = H, = —H, = 0, i.e. the tangential components 
of the force vanish. 

Thus, the state of stress of an elastic shell induced by 
an infinitesimal bending of the middle surface is not 
a membrane state. Most likely, to the first approximation 
which is sufficient for many practical purposes, such 
a stress, by (3.11) and (3.12), may be regarded as a purely 
moment state of stress. 

In what follows the state of stress of a shell induced 
by an infinitesimal bending of its middle surface will 
be called the purely bending state of stress. It was found 
above that for a fairly wide class of elastic shells this 
state is a purely moment equilibrium state of stress. 

The formulae (3.10) are equivalent to the following 


vector relation: 
WV ipes] (3.13 
as = afg - k ) 
This formula enables us to associate also with every 


homogeneous statical field 7 a definite displacement 
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and rotation fields. These fields are given by the for- 
mulae (6.18) and (6.19) of Ch. V and, consequently, can 
be determined by integration. In the case of a simply- 
connected domain we obtain in this way single-valued 
fields of displacement and rotation, to within trivial 
bendings. 

This means that in the case of a simply-connected 
surface every homogeneous statical field can be interpreted 
as a bending field, and conversely, by setting 


T? =F? (a,6=1,2). (3.14) 


In the case of multiply-connected surfaces, to a given 
homogeneous statical field T% there correspond, in 
general, multi-valued displacement and rotation fields. We 
found already in the preceding chapter that for the single- 
valuedness of displacement and rotation fields it is neces- 
sary and sufficient that the following relations be satisfied: 


fTods=0, fTwxrds=0, (j=1,...,m) (3-15) 
L; L; 


where 
Tq = T” lars. (3.16) 


Below we shall elucidate the mechanical meaning of 
these conditions; we shall also examine the nature of the 
multi-valuedness of the displacement and rotation fields 
corresponding to an arbitrary statical field. 


3.3. In §6 of Ch. V we proved the integral identity 
fUTpds = | U.T*pds =0, (3.17) 
L L . 


where L is the boundary of the surface S, U is an arbitrary 
displacement field on S and To = T¥ lars, T” being an 
arbitrary solution of the system of equations (3.9), ie. T% 
is an arbitrary homogeneous statical field of a membrane 
state of stress in a free shell the middle surface of which 
is the surface S. It is assumed that U and T” are con- 
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tinuous in S+ L. The formula (3.17) can also be generalized 
to the case of a non-homogeneous statical field. If U is, 
as before, a displacement field on S and T” a non-homo- 
geneous statical field, i.e. a solution of the non-homo- 
geneous system of equations (3.2), then we have 


UX = uX? +Z = — UVT! +Z 
= —V,(ugT™) +47%(Vaug +V gta) + uZ 
= —V( ug T”) + T dap ig + UoZ = —Val ug T”). (3.18) 


We have made use here of the system of equations for the 
displacement field 


3(Vatlg+Veta)—Dop% =0 (a,8=1,2), (3.19) 


and also we have taken into account the symmetry of 
the tensor T”. Besides we introduced the notation 


X = X'ra+ Zn, U =r tn. (3.20) 
Integrating the relation (3.18) over the surface S and 
applying Green’s identity we arrive at the required formula 


ffuxas+ f UTođs =0. (3.21) 
S L 


In particular, if for U, we take an arbitrary trivial field 
U=8&xr+c, (3.22) 


the identity (3.21) is equivalent to the following relations: 


ff xas+ f Toads =0, 
8 L 


3.23 
[JrxXa8+ frxTods=0, oo 


which, as is known, constitute the necessary and sufficient 
condition of equilibrium of the surface X treated as a rigid 
body. In what follows in prescribing a distribution of the 
surface forces X and the contour forces Ty we always 
understand that this distribution satisfies the equilibrium 
conditions of this rigid body (3.23). 
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In the case of a free shell X =0 and, consequently, 
we have the formula (3.17). 

Since UXdS and UT ds are elementary works of the 
surface force XdS and the contour force Tds on the 
displacement U, the formula (3.21) expresses the following 
fact: 

The sum of the elementary work of external surface and 
contour forces applied to a shell in a membrane equilibrium 
state of stress, with displacement corresponding to an arbi- 
trary infinitesimal bending of the middle surface, is equal 
to zero. 

In other words, infinitesimal bendings of the middle 
surface of a shell are possible (virtual) displacements with 
respect to an arbitrary system of external and contour forces 
creating a membrane state of stress in the shell. 

Thus, the external surface and contour forces acting 
on a shell and resulting in a non-zero membrane state 
of stress should be orthogonal to an arbitrary displacement 
field. In other words, the statical conditions which create 
in the shell an equilibrium membrane state of stress should 
be compatible with arbitrary constraints which admit infi- 
nitesimal bendings, and conversely. Hence, the statical con- 
ditions creating a membrane state of stress in the shell 
can always be completed by constraints (in particular rigid 
constraints) compatible with an (in particular trivial) infi- 
nitesimal bending of the middle surface of the shell. 
These constraints (including rigid constraints) must ne- 
cessarily be compatible with an arbitrary statical field. 

The equilibrium stress state of a shell which is composed 
of a membrane and purely bending states of stress will 
hereafter be called briefly the state (T, M). It is evident 
that such a state is intermiediate between the general 
moment state of stress and the purely membrane state 
of stress. In what follows a membrane state of stress will 
for the sake of brevity, be called the state (T) and a purely 
bending state of stress the state (M). The state (T, M) 
is a sum of the states (T) and (M). 
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In the preceding section we indicated a number of 
geometrical and kinematic conditions determining the 
state (M). In the following section we shall examine 
conditions of the type (T). In the state of stress (T, M) 
the deformation of the middle surface S is composed 
of two deformations, namely of an infinitesimal bending 
corresponding to the state (M) and deformations of ex- 
tension (or compression) and shear corresponding to the 
state (T). The first deformation is determined directly 
by solving the system of equations of infinitesimal bending 
the conditions of type (M) being taken into account; 
the second deformation in general can be determined in 
an explicit form only by introducing a hypothesis on the 
relation between deformation and stress. In this case 
the statical field (T) is determined directly; the defor- 
mation can for instance be found in the case of a thin 
elastic shell by employing the approximate formulae (3.11). 
The formulae (3.12) make it possible to determine the 
components of the moments of the state (M). 

The relations (3.15) express the fact that the contour 
forces applied to an arbitrary closed boundary curve 
of a free shell are statically equivalent to zero (the re- 
sultant force and moment vectors of these forces vanish). 
These relations imply that the condition under con- 
sideration will then be satisfied for an arbitrary closed 
curve belonging to the middle surface of the shell. 

Thus, according to the formula (3.13), to a homogeneous 
statical field there correspond single-valued displacement 
and rotation fields (to within a trivial bending) if and 
only if the contour forces applied to every boundary 
contour are statically equivalent to zero. For a simply- 
connected surface this condition is always satisfied in view 
of the relation (3.17). Hence, in this case, as was already 
noted above, an arbitrary homogeneous statical field can 
be interpreted as a bending field of the middle surface. 


3.4. If the surface is multiply-connected and the con- 
ditions (3.15) are not satisfied, the fields of displacement 
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and rotation, U and V, determined in accordance with 
the formulae (6.18) and (6.19) of Ch.V are multi-valued 
functions of position on the surface. We now proceed to an 
examination of the nature of this multi-valuedness (see 
also [33a], §26). 

Suppose that for a fixed coordinate system the 
surface is mapped homeomorphically onto a multiply- 
connected domain G of the plane z = #!+ia%. Let the 
complement of G with respect to the entire plane consist 
of m+1 continue G, ..., Gm, @ being either absent or 
containing the point at infinity; Gi, ...,@m are bounded 
sets. Let 

jle) = Z arg(e— 2), (3.24) 
where z; is a fixed point of the continuum G,(j = 1, ..., m). 
Evidently, ð (z) is a multi-valued function taking an 
increment equal to unity when the point z describes once 
the contour of the continuum G; counter-clockwise. Then 
(6.18) and (6.19) of Chapter 5 imply immediately that 
the vectors V and U have the form 


V(M) = X V0 (M) +Y AM), (3.25) 
j=1 
U(M) = X (Vix r +V OM) +UM), (3.26) 


where U, and FV, are single-valued vector-functions of 
point M of the surface S, and V; and V}; are constant 
vectors 
V;= fTods, V;= [rx Twas. (3.27) 
L; L; 

It is now easy to prove that to multi-valued fields of 
displacement and rotation, U and V, of the form (3.25) 
and (3.26) where V; and V;(j = 1, ..., m) are arbitrarily 
given constant vectors, by (3.10) there always corresponds 
a definite homogeneous statical field of a membrane 
state of stress of the shell. 
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The folowing geometrical interpretation can be given 
to the formulae (3.25) and (3.26): On the surface S let 
there be m cuts along simple smooth ares Li, ..., Im, 
made in such a way that a simply-connected surface 
S’ = S— (Li+... +Lm) results. To this surface there cor- 
responds on the plane z= a#!+ 72? a simply-connected 
domain G’ = G—(Ij+...+Im) where Ij are the images 
of the ares L; (j =1,..., m). 

Let L;t and L; be the left and the right edges of the 
cuts L; (j = 1, ..., m). Then, by (3.25) and (3.26), we have 


V |pi+—V |z- =V; (j =1,...,m), (3.28) 
Ulyj+—U|y- =V;xr+V; (j=1,...,m). (3.29) 


These formulae indicate that every edge of an arbitrary 
cut L; is displaced with respect to the other edge as a rigid 
body, these displacements being uniquely determined by 
the given homogeneous statical field T”, 

Thus, also in the case of a multiply-connected surface, 
to every membrane state of stress of a shell there cor- 
responds a definite infinitesimal bending of its middle 
surface if the surface is converted into a simply-connected 
surface by making arbitrary cuts Li, ..., Lm; the edges 
of every cut move relatively to each other as rigid bodies. 
These movements are uniquely determined by the given 
statical field. 

It follows that the absence of a non-trivial solution 
of the system of equations (3.9) satisfying the constraint 
conditions present on the surface and the conditions (3.15), 
is a necessary and sufficient criterion for the rigidity of 
a multiply-connected surface. 

In other words, if there is non-zero homogeneous 
statical field T” satisfying the geometrical constraints and 
the conditions (3.15) ensuring the single-valuedness of the 
displacement and rotation fields, the surface is rigid. 
This condition is both necessary and sufficient condition 
of (geometrical) rigidity. 
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§4. New derivation of the characteristic equation 


In this section we shall present another way of 
deriving the characteristic equation (5.30) obtained in 
the preceding chapter on the basis of a purely geometrical 
reasoning. 

Suppose that the pair of vectors T}: and T? is a par- 
ticular solution of the equation (3.29). Then the general 
solution of this equation has the form 


T? =T; +T (a =1, 2), (4.1) 


where To is an arbitrary solution of the homogeneous 
equation = 
1 0yaTo 


TE =0. (4.2) 





It is obvious that this equation is satisfied by vectors 


of the form 
að W 


axt 


where W = W (at, x?) is an arbitrary differentiable vector- 
function of a point of the surface. We have 


Të =c (a=1, 2), (4.3) 


o Wre orb 
ap ra — pl — ad EN 
TE — Tor’ = ¢ a Wai: 
But 
or? 
Sai =$ — Th r” + bin 
Hence 
TË = aed ae a w — oc“ bbw, = cV w — biw, (4.4) 


where w° = Wr’, w = Wn. Since TF = TF we have 


Vaw — 2Hw, = 0. (4.5) 
Further, 
on al oat 


oon aw? _ e + 0" By, wo" , 


TA Se dat 





MEMBRANE THEORY OF SHELLS 595 
i.e. 


ow 
age Thaw = 0 (a=1,2). (4.6) 
Let K 40. Then from (4.6) 


wW = a, a? =% ah (4.7) 
Substituting (4.7) into (4.5) we obtain the characteristic 

equation 
V.(d°V pw») +2Hw, =0. (4.8) 


If w, is a characteristic function the vector W is given 
by the formula 


W= -arn + wn , (4.9) 


For the vector To in accordance with (4.3) we have 
To = —0%(VgdV,w + dawn, (a =1,2). (4.10) 


Thus we have obtained in a different way the for- 
mulae equivalent to the formulae (6.27) derived in the 
preceding paragraph. 


§5. Conditions of existence of the state (T). Boundary value 
problems 


5.1. The existence of the membrane state of stress of 
a shell denoted above by (T), which is a very special 
case of the general state of stress ¥ is possible only under 
very special distributions of external loads. Let us first 
of all enumerate the necessary conditions of existence 
of the state (T). 

First, the totality of the surface and body forces is 
statically equivalent to a force field X distributed in 
the middle surface of the shell. The moments of these 
forces vanish identically. 

Second, the forces acting on the lateral areas of the 
shell are statically equivalent to forces of the form T = 


40 
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= Nl-+ Hs, i.e. moments and shear forces along the 
boundary of the shell are equal to zero. 

Third, the surface forces X and the contour forces T 
should satisfy the identity (3.21) in which an arbitrary 
displacement field U of an infinitesimal bending of the 
middle surface appears. If U is a trivial displacement 
field the condition (3.21) constitutes the usual con- 
dition (3.15) of equilibrium of a rigid body which, ob- 
viously, always should be satisfied. 

The conditions enumerated above, do not yet ensure 
the existence of the state (T). In general, establishing 
general laws of distribution of external loads which 
would ensure the existence of such states is a difficult 
problem, hardly soluble by purely mathematical means. 
The problem is also complicated by the fact that the 
state under consideration is of an unstable nature. In 
a purely mathematical consideration this fact follows 
from the condition (3.21) which in general is not satisfied 
if the fields X and T are given in an arbitrary way. Hence, 
putting aside the problem of physical conditions of ex- 
istence of the state (T) we shall deal below mainly with 
the purely mathematical problem of determining con- 
ditions ensuring the existence and uniqueness of a statical 
force field Tq) satisfying the system of equations (3.2) 
and (3.3). As we found above, for this it is necessary 
that the conditions (3.21) be satisfied. Below we shall 
prove the sufficiency of this condition. Obviously, this 
does not yet mean that under these conditions the state 
of stress in a shell is really rigorously a membrane state. 
Nevertheless, many examples of engineering practice in- 
dicate that under these conditions numerous actual shells 
are practically in a membrane state. The point is that 
actual shells almost always possess a considerable rigidity 
with respect to bending deformations and, consequently, 
the presence of a small component of moment cannot 
in such cases significantly distort the membrane nature 
of the stress field. (This circumstance, evidently, takes 
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place also in many cases in which the conditions (3.21) 
are manifestly violated; see below, §5.8 and the following). 
It is known that convex shells have a considerably greater 
rigidity with respect to bending than a shell of negative 
curvature. Hence, convex shells are more frequently 
applied in practice owing to their greater stability with 
respect to a violation of the conditions for the existence 
of the membrane state. In what follows we shall under- 
stand by the state (T) the presence of such a distribution 
of surface forces X and contour forces T which ensures 
the existence of a statical field 7% satisfying the system 
of equations (3.2). 

We shall investigate conditions for the existence of the 
state (T) only for shells of positive curvature. 

In this case the problem is reduced to a system of 
equations of elliptic type and we can use the results of 
the preceding chapters. But before proceeding to an 
investigation of this special case we consider it expedient 
to make some preliminary remarks of general nature. 

We have already mentioned the unstable character of 
the state (T). But the nature of this instability depends 
to a great extent on the type of the shell; it is different 
for shells of elliptic and hyperbolic type. This fact is 
readily verified if it is taken into account that the type 
of the differential equations of the problem we are in- 
terested in, is determined by the type of the corresponding 
surface. The problem is reduced, as was indicated ab- 
ove, to elliptic equations for shells of positive curvature 
and to hyperbolic or parabolic equations, respectively, 
for shells of negative of zero curvature. But the nature 
of the dependence of the solutions of these equations on 
the data which determine them uniquely, is not the same. 
To verify this statement it suffices to analyse this problem 
for the case of the Dirichlet problem for an elliptic equa- 
tion (for instance for the Laplace equation) and the 
Cauchy problem for a hyperbolic equation (for instance 
for the equation of the vibrating string). 


40* 
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Under small continuous changes of the boundary data, 
a solution of the Dirichlet problem undergoes a small 
change in the whole domain (we have in mind regular 
domains for which the Dirichlet problem is correct). In 
other words a solution of the Dirichlet problem is a con- 
tinuous function of the boundary data. Moreover, if the 
coefficients and the free term of an elliptic equation are 
continuous and have a number of continuous derivatives, 
then also the derivatives of the solution of the Dirichlet 
problem are continuous and depend continuously on the 
boundary data, inside the domain. If it is taken into 
account that the derivatives of the solution of the Dirichlet 
problem have frequently a definite physical meaning (for 
instance the gradient of the solution can be treated as 
a force field or velocity field of the steady motion of 
a perfect fluid), then the above circumstance means that 
the corresponding physical problem is in fact stable (at 
least inside the domain, i.e. in the whole domain except 
for a narrow strip adjacent to the boundary; in general, 
the gradient of the solution can strongly increase on ap- 
proaching the boundary). In general the analytic nature 
of a solution of an elliptic equation inside the domain 
is determined only by the analytic nature of the coef- 
ficients; singularities of the boundary and the boundary 
data are localized near the boundary and do not enter 
the interior of the domain. 

In the case of a hyperbolic equation a Dirichlet problem 
is in general very little investigated, owing to its strong 
instability. But also the nature of stability of a solution 
of the Cauchy problem is considerably different from the 
nature of stability of a solution of the Dirichlet problem. 
This is readily demonstrated in the case of the equation 


of a vibrating string 
eu 


a — Bye 9 
which is also encountered in the theory of shells and, 
as we have seen in the preceding chapter (§11), also in 


(5.1) 
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problems of infinitesimal bendings of surfaces of negative 
curvature. It follows from the d’Alambert formula 


etry 
u(2,y) =4elet+y)t+ela—yl+4 f vied, (5.2) 
z—y 

giving the solution of the Cauchy problem with the 
initial conditions 

ulo=pla), yl =Po oo, (6.8) 

y=0 

that for sufficiently small continuous changes of the 
initial data the solution undergoes a small change (if œ 
and y change in a bounded domain), but the same assertion 
with respect to the derivatives is not true; this depends 
on differential properties of the initial data. Thus, the 
nature of dependence of a solution of the Cauchy problem 
on the initial data is more capricious and it is much 
more difficult to preserve the stability of a solution of 
a physical problem in this case than in the case of a prob- 
lem governed by an elliptic equation. If we want to 
ensure the stability of a physical problem in the hyperbolic 
case we should show that perturbations of the initial 
data belong to a narrower class of differentiable functions. 
It is, however, very difficult in practical problems to 
ensure the fulfilment of this condition, since perturbations 
are often due to random causes which are difficult to 
control. 

On the basis of the properties of equations of elliptic 
and hyperbolic type a number of conclusions can be 
drawn concerning the nature of distribution of stresses 
inside shells of the corresponding types. For definitness 
we shall consider a shell loaded only by contour forces To. 
In an elliptic shell a stress due to arbitrary external 
loads is taken up by all its parts, and if the external 
load is distributed more or less uniformly (i.e. concen- 
trated forces are excluded) no great stress concentrations 
arise inside the shell. Hence, under some random but 
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small increments of the external load it is unlikely that 
the additional stresses will lead to dangerous stress con- 
centrations. The situation is different in the case of 
a hyperbolic shell. Then perturbations in the distribution 
of the contour forces are propagated inside the shell 
along certain zones and it may turn out that the cor- 
responding stresses are taken up not by all parts of the 
shell but are localized in some regions which can also 
be situated far from the region of application of the 
contour forces. Hence, in the case of a hyperbolic shell, 
the probability of the occurence of dangerous stress 
concentrations which can have unfortunate consequences 
(appearance of fissures, foldings, destruction of constraints 
etc.) is greater. In view of this, hyperbolic shells are 
comparatively seldom used in practice. Shells of parabolic 
type are intermediate between shells of elliptic and hy- 
perbolic type. They are more stable than hyperbolic 
shells and their computation is simpler then that for 
shells of elliptic type. Hence, parabolic shells are more 
frequently applied in technical structures (floors of vari- 
ous kinds, etc.). 

We shall say a few words more about shells of mixed 
type; we have in mind shells whose curvature changes 
its sign. The presence in such a shell of regions of positive 
curvature can, under certain circumstances, ensure suf- 
ficient stability of the whole shell. Such a shell can preserve 
stability in the large in some cases even when because 
of great stress concentrations in the hyperbolic zones 
the yield point is exceeded and the material is in a plastic 
state. Computation of such shells leads to differential 
equations of mixed type. The theory of such equations 
bas in recent years been extensively e'aborated and many 
interesting results have been obtained, [9]; they can also 
be employed in problems of the theory of shells (see also 
Ch. V, §11, p. 528). 

5.2. Let us consider an isometric—conjugate coordinate 
system on the middle surface of a shell of positive curva- 
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ture; introducing the complex stress function in accordance 
with the formula 


= Z 
w =w +w = ya(T9— iT®) + — 5.4 
+w = Val tore (A) 
the system of equations (3.2) can be written in the complex 
form 
ôw — Aw — Bw =F, (5.5) 
where 


— ie, H\ , 5 
A = — ôn Vovk: B= (arch va.’ T= a (5.6) 


1 [Z\ Va ote 
F= 3VK (z), a Wa). (5.7) 


rV r- os 


we obtain the homogeneous equation 
ðw — Aw — Bw =0, (5.9) 


which we encountered in Ch. V (§6.6). The condition (5.8) 
indicates that the field of surface forces X has the po- 
tential V = Z/K. A potential field in an arbitrary co- 
ordinate system can be written in the form 


X= sway 


rsat+KVn, Z=KV. (5.10) 
This fact follows immediately from the formulae (5.8) 
if it is taken into account that in the isometric—conjugate 
coordinate system (Ch. V, §5.4) 

1 


Gi = d? = a? q—q—o0, (5.11) 
a 





We now indicate one more way of deriving the equa- 
tion (5.5), which makes it possible to obtain the latter 
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directly from the equation of the membrane state in the 
vector form 


cate +X=0, raxT*=0 (5.12) 





This equation can also be written in the form 

a;[Va(T!— iT*)| +2,[¥a(T + iT] + aX = 0. (5.13) 
Since 

T” = Tr, = (T° +17”) r,+ (27 —iT™)r; 

in view of symmetry of the tensor T” we have 

T!— iT? = (TY + T*)r, + (T2— T2— 2i T?)r;. 
Taking now the isometric-conjugate coordinate system we 
obtain from the relation (5.13) the relation 


m4T? =, (5.14) 


Bearing in mind the notation (5.4) introduced above we 
obtain 


bY a(Tt— iT) = w'r 5 m ae (5.15) 


Substituting the last result into (5.13) and using the 
relations (Ch. IT, §6.5) 
r;;+ Ar;+Br,=0, (5.16) 


K; K 


1. 
rat Tere ret aes ry—5VaKn=0, (5.17) 


we readily obtain the equation (5.5). 
Multiplying the relation (5.15) throughout by : a and 


taking into account that 


Ve tih, ge ga, (5.18) 
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we have 
1, Ta elt sali 


Hence, we easily derive the formula 


Puz 2i 1Z z e- dz 


—— T r — as 
yak ee 2K 2 ds 


In deriving this formula we used the relation 


a) (5.20) 


cof ee | EE (5.21) 

2 a 
The formulae (5.19) and (5.20) imply the relations 

n dz dz 
“2) = — -= |T — + Ta — 5.22 
w'(z) Fe [tos + wa (5.22) 
dz dz 

Z= an, [To 5 q tte A (5.23) 


Let ¢ be the angle of inclination of the unit vector l to 
the principal direction s,. Then we have 


oa cos2p+ Hsin2y, (5.24) 





1 N. 
N = 9 (M+ Ms) + : 





N,—N,. 
Hm=- Na in2p+H,cos2p (H, =—H;), (5.25) 


where N, and N, are the normal and H, = —H, the 
tangential forces on the principal normal cross-sections. 
It follows from the formulae (5.24) and (5.25) that 


N +N = M+N,, (5.26) 
åN åH 
a 2H, , a +2N,=N,4N,, (5.27) 


aT; 
ae = 2H,(N,+N,). (5.28) 
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The relation (5.26) means that the sum of normal forces 
acting on perpendicular normal cross-sections is inde- 
pendent of the orientation of the cross-sections and, con- 
sequently, is a scalar function of position. of the middle 
surface (this assertion as well as the formulae (5.26)-(5.28) 
is valid for shells of any type). 

It follows from the relation (5.28) that |T@| attains 
the extremum values on the areas on which the tan- 
gential forces vanish (we assume that N,+N, #0). It 
is seen from (5.25) that this takes place on two perpen- 
dicular areas Z’ and X” with normals l’ and l” the direc- 


tions of which are defined by the angles 9, p+ S where o 
is the solution of the equation 


2H, 

tg2p = ES P (5.29) 
We shall call these directions the principal axes of the 
force field Tq, and the curves lying on the middle surface 
and tangent at all points to one of the principal axes, 
the principal lines of the force field. Let us denote the 
normal forces on Z” and Z” by N’ and N”. They are 
termed the principal forces of the field Tq. Since 


Tw = N'U , Tw = NU’ 3 (5.30) 
we have, in view of the formulae (5.22) and (5.23), 
; —[,.,{ dz\? „[ az \? 
w'(z) = Va |x (T) +N (a |: (5.31) 
kN' +k N” +4+Z=0, (5.32) 


where k’ and k” are the normal curvatures of the surface 

in the directions of the principal axes l’ and U’’. It follows 
from (5.31) and the formula 
ees 2 

k= yak > ; (5.33) 








that 
k’|N"| + kN" | 


-= 5.34 
VK (5.34) 


\w"(z)| < 
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Hence, for any bounded force field T the corresponding 
complex stress function w’ is bounded. 
We also introduce the scalar complex stress function 
1 NEN AN Se. 
wi, = == +4 = 
VKE VE 
which is connected with the complex stress function w’ by 
the relation (see p. 457) 





, (5.35) 


w =w, ie. wy = ew’. (5.36) 


In the formula (5.35) t’ denotes the geodesic torsion of 
the surface in the direction of the principal axis of the 
forces I’. Using the relations 


N’+N" =N,+4,, k,N,+hN.+Z=0, 
WN'+k'’N’+Z=0, (5.37) 
we easily find that at an umbilical point (E = 0) the 
function w, is bounded. 


If the field X =0 we have, by formulae (5.37), (see 
also §6.4 and §7.8 of Ch. V), that 


, kN» 





w, = T +iH, = /Kp+iq, (5.38) 
i.e. 
N N. 
iep g? q4 = H, =- Hh. (5.39) 


These relations make it possible to give a mechanical 
interpretation of the quantities p and g introduced in 
Ch. V where we also showed their geometrical meaning. 
In particular, according to the formula (7.65) of Ch. V, 
we have 


AM +N) = (+N) = 6H, (5.40) 


i.e. for shells free of surface forces half of the sum of princi- 
pal forces can be interpreted as the variation of the mean 
curvature under the corresponding infinitesimal bending of 
the surface. 


606 GENERALIZED ANALYTIC FUNCTIONS 


5.3. We now proceed to the problem of determining 
conditions ensuring the existence and uniqueness of the 
force field To defined by the relation (5.5) and the for- 
mula (5.19) [14n, 0]. Sometimes, as was agreed above, 
such a field will also be called the state (T). Let us call 
the set of fields—the surface forces X distributed on S 
and the contour forces T prescribed on L—the field (X, T), 
or the external load (X, T). This field is defined by five 
functions: three functions of position on the surface defi- 
ning the components of the field X and two functions 
on the contour L defining the components of the field T. 
We proved above the necessity of the conditions (3.21) 
in which an arbitrary displacement field U appears; this 
field can be represented as follows (Ch V, §3.5): 


2 1 

U = Re /— ——wn,+ ——|p Kw), 5.41 
where w is the complex displacement function which is 
a solution of the homogeneous equation 


djw+Awt+Buwu=0, w=207;, (5.42) 


adjoint to the equation (5.5). Introducing the expres- 
sion (5.41) into the formula (3.21) and transforming the 
double integral by means of Green’s identity we readily 
obtain the following identity equivalent to (3.21): 


Re (ff wFdody — > fow de} =0. (5.43) 
a r 
Here w’ and w are arbitrary solutions of the equations 
(5.6) and (5.42), respectively; they will hereafter be 
considered as continuous in G+. The last identity can 
also be derived directly from the equations (5.5) and (5.42). 
We shall below prove also the sufficiency of the identity 
(5.43) and, consequently, (3.21) for the existence of the 
force field To corresponding to the given field (X, T). 
For the sake of simplicity we shall confine ourselves 
to a simply-connected domain. 
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Suppose that given field (X,T) satisfies the con- 
dition (3.21) where U is an arbitrary displacement field. 
Then the function F(z) given in & by (5.7), and the function 
w = f, + if} calculated by means of (5.20) on the bound- 
ary T, satisfy the identity (5.43) for an arbitrary solu- 
tion w of the equation (5.42) continuous in G. We shall 
assume that the given field (X, T) is such that the fol- 
lowing condition is satisfied: 


(1) F(z) «L,(G+lI), p>2, and 
(2) fifee CL), O<v <1. 
The first condition means that 


Z eDi (+L), X°=L,(S+L), p>2. (5.44) 
Consequently, Z e O(S +L), a= p- ; 
We now construct a solution w’ of the equation (5.5) 
in accordance with the boundary condition 


Re[w(z)J =f, (on T; we C(G4 +rT)). (5.45) 


Such a solution exists by Theorem 4.11. Since the index 
of the problem is zero its general solution has (by Theo- 
rem 4.12) the form # = w+¢; (¢, is an arbitrary 
real constant) where ® is the particular solution of the 
problem and w; is a non-trivial solution of the homogeneous 
problem. Since wi = iz, on T (x, is a real function) we 
have 


D =fit tiay (on T). 


Hence the difference of the boundary values of the given 
function w’ = f,+7f, and the function #’ found above is 


w'—%' = ilf] 6%) (on T). (5.46) 


Since w’ and w’ satisfy the identity (5.43) we have for 
the difference between them 


Je-Fr-exm)Re[w(e)|ae=0, (m 
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where w is an arbitrary solution of the equation (5.42). 
Let us now subject w to the boundary condition 


Revo | =h-h-an (on). 


Since the index of this problem is — 1 it is necessary and 
sufficient for its solubility that the constant c, be given 
by the relation (Theorem 4.12) 


f (a-ha) mas 
a= 
f das 
F 


Under these conditions we obtain from (5.47) that, on T, 
he = f,—¢,4%, - Consequently, 
w =fAtiptian =fi+ifj =w (on T). 

It has therefore been proved that if the field (X, T) 
satisfies the condition (3.21) and the function w’ is given 
on the boundary by the formula (5.20), then it can be 
continuously continued inside the domain G@ so that it 
satisfies the equation (5.5); it is obvious that this con- 
tinuation is unique. This means that a given field (X, T) 
satisfying the condition (3.21) uniquely determines the 
force field Tw. This field is given by the formula (5.19). 
We call the field (X, T) satisfying the condition (3.21) 
the membrane field of external load. 

5.4. In view of the first formula (5.7) the equations 
(5.6) and (5.42) can be written in the form 


a;,U'— Bz) 0’ =F’, (5.48) 


a,U + B(z)U =0, (5.49) 
where 


U' =Va yK w'(2) = aK" (78 — 47%) + 5 zy% , (5.50) 


Ge. ap E (5.51) 


VayK 
F’ = VayKF (2), (5.52) 
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Evidently the formula (5.43) can be written in the form 
Reff f UF’ dedy— 5 | UU'ae| =o. (5.53) 
a tp 


It is expedient to use equations (5.48) and (5.49) when 
dealing with an infinite domain. This is due to the fact 
that in the case of an unbounded domain the function 


A(z) = —ô;ln Vay K does not belong to the class Lp, (E), 
p > 2, and therefore in such cases it is not allowable to 
apply directly to the equations (5.5) and (5.42) some theo- 
rems proved in Chapter III. For instance, for this case the 
generalized Liouville theorem is not preserved in its 
usual form. This is seen in the case of a spherical surface 
when 


22 
B= 0 , = IFZ . (5.54) 
It is readily seen that A does not belong to the class 
Lp(E), p> 2. The equation 3w + Aw = 0 in this case 


admits six linearly independent solutions 


ak igk 
(1+ 22)?’ = (1-+22)?” Te 
which are continuous and bounded on the entire plane 
and vanish at infinity. Thus, in the case under consider- 
ation the Liouville theorem is not valid for the equation 
ôw -+ Aw = 0. To the solutions (5.55) there correspond 
trivial bendings of the spherical surface. 

5.5. An actual verification of the fulfilment of the 
condition (3.21) in the general case is hampered by the 
presence in this condition of an arbitrary displacement 
field U. Nevertheless, this is possible in a number of 
particular cases. For instance, in the case of a closed 
convex shell, the relation (3.21) represents the usual 
equilibrium conditions of a rigid body. 
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In fact, since, in this case, the contour L is absent, 
the relation (3 21) takes the form 


J fuxas =o. (5.56) 


But here the displacement field is reduced to a trivial 
field, owing to the rigidity of a closed convex surface. 
Hence, the relation (5.56) is equivalent to the relations 


f[xds=0, ffrxXds=0, (5.57) 
8 Ss 


expressing the statical equilibrium conditions for a rigid 
body. Since naturally we assume that the field X does 
satisfy these conditions, we arrive at the following result: 
Under an arbitrary distribution of surface forces X 
a closed convex shell admits a force field Tw. 
The conditions (5.57) are equivalent to the relations 


Re ff{rgFdedy=0, Reff{rxrFdedy=0. (5.58) 
E E 


Consequently, in presence of a potential field of surface 
forces these conditions are always satisfied, for then 
F = 

We now propose a method for actual calculating a closed 
convex shell, according to the membrane theory. This 
problem is reduced in the general case to an integral 
equation of. Fredholm type the solution of which can be 
constructed by means of the method of successive ap- 
proximations. In particular, for convex surfaces of the 
second order the problem is solved explicitly by in- 
tegration. 

For the justification of this method it is necessary 
to have an a priori estimate of the behaviour near infinity 
of the required solution and of some other functions. 


We found in Ch. 2 (§8.8) that 
rz = O(|e\*) (near z = oo). (5.59) 


Fia OF gy 
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It follows that 


1 : 1. /aE , 
r = 7 (u — aa + Zian) =5 K” O (|z|) ; (5.60) 
1 1. /K 
r,rz = g (Cu + 422) -y= 1- O(\z|-4) . 
Hence 


Gap: Ya=O(\e|\-*, (near z= oo). (5.61) 


In general if P is a continuously differentiaple (scalar, 
vector, tensor) field on an ovaloid S, then 


P,, P3=O(\e|-*) (near z = œ). (5.62) 


In view of (5.59) and (5.61) we have from (5.34), (5.50) 
and (5.51) that 


w(z)=O(1), wz) = 0(|z|-), (5.63) 
U'(z) = O(\ze|-*), Uz) = O(2|*). (5.64) 

It follows from (5.6) in view of (5.62) that 
B(z) = O(|z|*) (near z = 00). (5.65) 


We have therefore 
Be LAE) , (5.66) 


p being an arbitrary number greater than 2. Hence, we 
may apply the results of Ch. III and Ch. IV to the equa- 
tions (5.48) and (5 49). 

By virtue of (5.59) and (5.61) we have 


a = O(|2|4), re = arg = O (|z|?) . (5.67) 
Hence 
X* = Xr* = O (|e?) (near z = 00). (5.68) 


In view of (5.62), (5.61) and (5.68) we find from (5.7) 
and (5.52) that 


F(z) =O(le[*), F(z) = O(le|). (5.69) 


The problem of determining a force field Tq in terms 
of a given field X on a closed convex surface is reduced 


4l 
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to the proof of existence of a solution U’ of the equa- 
tion (5.48) on the infinite plane Æ, which near the point 
z= oo satisfies the first condition (5.64). This problem 
leads to the integral equation 


; 1 B(é) U(E) 
vorz) BOLTS) dgdy+ 
1 F'(¢) 
+a SI gaat = 90), (5.70) 


where @(z) is an entire function in z. Since near z = oo 
U' =O(\e\"4), B=O(jel?) and # = 0(jz[°), 


the left-hand side of this equation vanishes at infinity 
(this fact follows at once form Theorem 1.23). It follows 
therefore that ®(co) = 0. Consequently, (z) = 0 and our 
problem is reduced to the integral equation 


n+} [S ZTO OTO atan = “A etan. (5.71) 


Since B = O(|z|?) near z = co and the right-hand side 
of the equation (5.71) vanishes at infinity behaving 
there as |z|* (this fact follows from Theorem 1.23), we 
can consider this equation in an arbitrary L(E), p > 1. 
Since the homogeneous equation has no non-trivial 
solutions in any class L;(E), p > 1, the non-homogeneous 
equation (5.71) has always a solution and, moreover, 
a unique solution (Ch. IIT, §5). 

In the case of a closed convex surface of the second 
order B = 0 (Ch. V, §4) and, consequently, the required 
solution is given by the formula 


1 F'(¢) 
-3f eee. (5.72) 


It should be observed that in the general case when 
B #0 we may apply to the equation (5.71) the method 
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of successive approximations, every approximation being 
reduced to the computation of an integral of the form (5.72). 
As we indicated in Ch. I (§4.4) this can be done explicitly 
in many cases by integration. 

5.6. The solutions of the equation (5.71) can be re- 
presented in the following form (Ch. III, §13,3): 


ve) =t ff (lc, 2PO)+RG)PO)asdn, (6.720) 
E 


where Q (z,ċ¢) and 2,(z,¢) are the fundamental ker- 
nels of the equation (5.49) (Ch. IIT, §8.2). In view of 
(5.7) and (5.52) 


P(e) = L yakto, (z)- 5 aK (Xt ix?) _ (8.72b) 


Applying Green’s identity and using (5.69) and (8.16) 
and (8.17) of Ch. III it is easy to prove the relations 


[J ou, avaxta: (F) ata 
= J | Egle, avaxhagan, 
| J aKa (E, 2) varta (É | aeay 


= i fee slut, 2) VaR Pasay 


(5.720) 


The integral on the right-hand side of the first relation 
should be understood as the Cauchy principal value. 

Inserting (5.72b) into the right-hand side of the rela- 
tion (5.72a) and taking into account (5.72c) we arrive 
at the following formula: 


Ule) = f f AC, 2) X (Case, (5.724) 
S 


41* 
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where X is a given field of surface forces and A(z, C) 
a complex vector-function of the form 


a z) 








a aya 


mote z) Yak? , AmE, @) Vat 
at 
Ki 





— (aG, 2)êen + QE, Q,(f,2)a;n).  (5.72e) 


Since (Ch. III, §8.2) 


Q (G, 2) = X(t, 2) +4X2(C, 2), 

Q, 2) T. XC, 2)—1X,(¢, 2) ’ 
where X, and X, are the fundamental solutions of the 
equation @,w+ B(¢)w = 0 with a pole at the point z, 
we have 

Wo, 2) = AW, N) +i M, N), (5.72£) 
where 


UM, N) = = Re {2K (M) XE (C, 2)2¢n( I) — 


n( M) 


EER i 
Kah jaca ENE o VATA (Kao). (8128) 


(j = 1, 2). 


Thus, the formulae (5.72g) give, on a closed surface JS, 
displacement fields M(M, N) and M( M, N) with respect 
to a variable point M, having singularities of the pole 
type at a point N (¢ and z are isometric—conjugate 
complex coordinates of the points M and N, respectively). 

In view of (5.50) and (5.19) we may write 








To(N) = Re Fa v'e) E r| +ZRo(N), — (5.72h) 
iVaVK ds 
where 
1 dz ; 
Ro N) = lk zl- 5.72 
oN) VE el; ar ( i) 


MEMBRANE THEORY OF SHELLS 615 


The formula (5.72h) shows that the vector RM) is 
independent of the choice of the coordinate system and 
the force field; it depends only on the direction I and the 
shape of the surface. Simple computations prove that 
this vector is perpendicular to the Rodrigues vector n, 


dn 
Roz, =0, 


i.e. Ra has the direction s, conjugate to s; its direction 
and length are given by the relations 
2k,H—K 

4K 


Introducing into the right-hand side of the relation (5.72h) 
the expression (5.72d) and using (5.72f) we obtain 


k 
Ry = -3K , Ro= 


TaN = Tay(N) Pa (N) + ZRo (N), (5.73) 
where ; 
Taa(N) = || ÕM, N)X(M)dSm (a=1,2) (5.73a) 
Ss 
P(N) = Re É ewar ; 
ra (5.73b) 
P(N) = Re[2e-*z’rz], z= ds? 
and 
ÅM, N) 
= + (MM, N)cosy(N)— UM, N)siny(N)}, 
ValN)VK(N) 
AM, N) 
= 4 (UM, N)siny(N) + AM, Nycosy(N)}. 
Val N) yVK(N) 


(5.736) 


The vectors Pù and Pin depend only on a point of the 
surface and the direction l tangential to it. Hence, the 


vector fields U,(M,N) (a = 1, 2) are also invariant with 
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respect to the choice of the coordinate system, and for 
every fixed point N they are displacement fields on a closed 
convex surface. We shall call these fields the fundamental 
fields (with a pole at the point N) of a closed convex 
surface. Making use of the formula (Ch. II, §6.6) 


n, = —~Hr,-+)Ee-*r-;, 
we can write ‘ 
ng = Ne’ + nZ = —H(r,2’ +r;2') + 


l +yVEle tr +e ”r,2') = —Hs + BP}, , 
kB: 





Po = ==, (5.73d) 


where n, is the Rodrigues vector corresponding to the 
tangential direction s perpendicular to l (Ixs =n). We 
can now easily derive the following formulae (see p. 461): 


k 
Pi = -y iB (ns + Hs,), (5.73e) 


where s, is the tangential direction conjugate to s. 
Introducing the complex dyadic product (dyadic field) 


QM, N) = U(M, N)Pa (N), (5.74) 





the formula (5.73) can be written in the form 


ToN) = | J Qao(M, N)X(M)dSy+ZRo(N), (5-74a) 
S 


In the integrand we have the complex vector 
Qal M, N)X(M) = (WM, N)X( MPN). (5.740) 


It should be observed that the dyads 2a(M, N) are 
invariant with respeet to the choice of the coordinate 
system on the surface. We shall call the dyads Qq(M, N) 
the dyadic kernel of the closed convex shell. 

The formula (5.74a) expresses by means of the dyadic 
kernel the force field Ty of the state (T) corresponding 
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to an arbitrary distribution of the surface forces X. Of 
course, the force field X satisfies the conditions (5.57). 

We note that if the force field X has a potential, i.e. 
if X is given by a formula of the form (5.10) we have 


JJ Qo(M, )X(M)dSy = 0. (5.74¢) 
Ss 


Consequently, if the external load is potential the force 
field of a closed convex shell is given by the formula 


Ta(¥) = ZRa( N) . (5.74d) 


5.7. The formulae (5.72d) and (5.74a) can be generalized 
to the case of convex shells with openings. We assume 
that such a shell constitutes a part of a closed regular 
shell, the dyadic kernel and the fundamental displacement 
fields of which will be denoted as before by 2a(M, N) 
and (M,N), respectively. 

Making use of the formula (3.21) and taking into 
account the singularities of the vectors W.(M, N) at the 
point N we readily obtain the following formula: 


TolN) = | | Qo(M, N)X(M)d8 y+ ZRo(N)+ 
S 
+ fQQ(M,N)Te(M)dSy, (5.75) 
L 


where l is a tangential direction at an interior point N 
and l is the tangential normal to L at the point of im- 
tegration M. 

It should be observed that if N lies outside 9+ the 
right-hand side of the formula (5.75) vanishes, and if 
N e L the right-hand side is equal to $T@(); it should 
be borne in mind that in the latter case lis a given tan- 
gential direction at the point N, not the tangential normal 
to L. 

If the force field X has a potential, in view of (5.10) 
and (5.41) we have 


_ K/A | 1 Z 
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Applying Green’s identity we obtain 


If UXdS = Re We ("| da dy 


1f Z 
= -Ref | -Æ (Urz ds} = — ZURņpds . 
K JE! r)z Ss J mas 


Thus, if the field X is potential the formula (3.21) takes 
the form 


JUT- ZRo)ds =0. (5.76) 
L 
This formula is equivalent to the relation 


Rely, | uwag =0, (5.76a) 


where w’ is of the form (5.20) and w is an arbitrary solu- 
tion of the equation (5.42). 

Thus, in presence of a potential field of surface forces 
on a convex shell with openings, the state (T) exists if and 
only if the vector T—ZRy is orthogonal along the boundary 
of the shell to any displacement field U of the middle surface. 

In particular this condition is always satisfied if 


T=ZRy (on D). (5.76b) 


Now it is easy to derive from the formula (5.76) the 
following important relation: 


TaN) = f Qo(M, NT M)—2(M) Rv M)\ds a+ 
L 
+Z(N)Ro(N), (5-17) 
representing the force field Tq of the state (T) in presence 


of the following potential load on the convex surface: 


a ee 
X=5Kd salg)e+2n. (5.78) 
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It is of course assumed. that the relation (5.76) is satisfied. 
In the formula (5.77) l in the integrand denotes the 
tangential normal to L at the point M. 

In the case of a non-closed convex shell or according 
to our terminology, a shell with edges or openings, a veri- 
fication of the conditions (3.21) and (5.76) is hampered 
by the fact that the field U in such a case is not reduced 
to a trivial displacement field. Nevertheless, in a number 
of particular cases it is possible to verify whether these 
conditions are satisfied or not. 

For instance let us consider the case of presence of 
a potential field of external loads and assume that the 
contour forces are absent, i.e. T = 0 (on L). Such being 
the case the relation (5.76) takes the form 


J ZURgds =0. 
L 


This relation in view of the formulae (5.51) and (5.72i) 
takes the form 


Sek” oz|æ=o e- (5.79) 
ds 


Let us consider the boundary value problem 
@0+Aw+Bo=0 (in G), 
Rifliwz|=f (on T), 


If this boundary value problem has for an arbitrary 
right-hand side a solution, it is obvious that the con- 
dition (5.79) is not satisfied. But the index of the problem 
is n = 1—m. Consequently, in the case of a simply- 
connected domain (m = 0) n = 1 and the problem, ac- 
cording to Theorem 4.11, always has a solution. 

Thus, in the presence of a potential load on a convex 
shell with one opening the state (T) cannot occur if Z #0 
and T =0 on L. 

It should be observed that, under the above conditions, 
with few exceptions, the state (T) cannot occur on a convex 
shell with many openings. 


(5.80) 
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5.8. The necessary and sufficient condition of existence 
of the state (T) can also be stated in a different way. 
To this end let us consider the formula (5.20). We observe 
that a field (X, T) compatible with the state (T) satisfies 
the following condition: the right-hand side of the rela- 
tion (5.20) containing contour forces T and the normal 
component Z of the surface forces, is the limiting value of 
a solution w of the equation (5.5) continuous in G+T. 
It can readily be proved that the fulfilment of this con- 
dition is not only necessary but also sufficient for the 
existence of the state (T). 

If we now superpose upon the field X a potential 
field x, the potential being Vo = a the right-hand side 
of the equation (5.5) remains unaltered and the for- 
mula (5.20) takes the form 


Z+% 7 
2yK 2’ 


, 


w= 





(5.81) 


7 2a Tan,— 
iz'yaK 

Thus, for the new field (X+ x , T), the equation for the 
function w’ remains unaltered, the only change taking 
place in the boundary condition. The new boundary 
condition contains in place of Z the sum Z+Z). We 
emphasize once more that the function Z, does not enter 
the right-hand side of the differential equation. 

In this connection naturally the following problem, 
called hereafter Problem E, arises 

Problem E. Let there be given a field (X,T). It is 
required to find a potential field X such that for the field 
(X-EX, T) the state (T) occurs. 

It is evident that this problem is reduced to the de- 
termination of a function Z, of position on the surface in 
accordance with the condition: the right-hand side of the 
relation (5.81) should represent on the boundary I’ of 
the domain G the limiting boundary value of solution w' 
of the equation (5.5), continuous in G+. The right-hand 


MEMBRANE THEORY OF SHELLS 621 


side of this equation has the form (5.7) and, consequently, 
it depends only on the field X and is independent of the 
unknown potential field x. 

It is readily observed that this problem is not fully 
determined from the mathematical point of view. The 
point is that if the problem has at least one solution X 
then it has infinitely many solutions. In fact, besides 
the field (X+ Xx, T) every field of the form (X+ X+ 
+X, T) satisfies the conditions of the problem if X is 
a potential field, the potential of which vanishes every- 
where on the boundary of the domain. 

We now proceed to the investigation of Problem E 
putting aside for the time being the problem of con- 
ditions ensuring the uniqueness of its solution; the latter 
problem will be examined later. 

It follows from the formula (5.81) that the function w’ 
corresponding to the field (X+ X, T) is a solution of 
the boundary value problem 


a;w'—Aw'—Bu'=F (in @), 


Re[iw's2] =f (on T), (5:82) 
where 
= ee Re i ad = aes aes (on T) . (5.83) 
Vak ds yaK ds 


Consequently, the function f is uniquely determined by 
the given field T of the contour forces. 

Thus, the right-hand sides F and f of the problem 
obtained above and constituting a particular case of the 
generalized Riemann—Hilbert boundary value problem, 
depend only on the given field (X, T). If this problem, 
which will hereafter be called Problem E,, has no solu- 
tion, the original Problem E, obviously, also has no 
solution. If on the other hand Problem E, has solutions 
(even one) then Problem E has an infinite number of 
solutions. 

In fact, equating on the boundary J’ of the domain G 
the right-hand side of the relation (5.81) to the limiting 
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values of the solution w’ of Problem E, we obtain the 
limiting values of the function Z, 

és SA UE e2 (on L). (5.84) 

iz' ya z 

Continuing this function from the contour L inside the 
surface in an arbitrary way (it is sufficient to require only 
that the corresponding potential field be bounded) we 
obtain a potential field X which has the property that the 
field (X+ X , T) admits a force field which, according 
to (5.19), is given by the formula 





1 d 
To = 2Re E we Tr +(Z+Z)Ro. (5.85) 
Apparently, this field leads to the sum 
To = To + To, (5.86) 
where 
1 1 , dz 
To = 2Re|-w (2) =- r; + ZRyw , (5.87) 
i ds 
To = ZoRo . (5.88) 


Thus, it is seen from (5.87) that the first force field Tq 
is determined only by the given field (X,T), and the 
second force field Tj) takes the given values only on the 
boundary of the shell. Inside the shell for the field Ta 
we can take any field of the form (5.88) where Z, is an 
arbitrary function of the class D,,», p > 2, (consequently, 
this function belongs to the class Cp —2) taking on the 


boundary of the shell the prescribed. values (5.84). In 
order that there exists at least one such continuation of 
the function Z, it suffices to assume that the following 
conditions are satisfied: (1) the boundary L or the shell 
consists of piecewise smooth contours of the class Ci,»;,...,%3 
(2) the components of the force vector belong to the 
class 0,(T) and (3) Ze D,,,(8+L), p> 2 (see, for instance, 
[44a], [61a]). 
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Thus, the potential Z exists under very weak assump- 
tions on the data of the problem. 

We now proceed to the investigation of the solubility 
problem for Problem E, which is a particular case of 
the general boundary value Problem A investigated in 
Ch. IV. The index of the problem is 


n = 2(m—1). (5.89) 
First we consider the case of a simply-connected domain 
(a shell with one opening). Then m = 0 and n = —2. 


Consequently, in view of Theorem 4.5 the homogeneous 
problem 


d;w'— Aw — Bo =0 (in @), 
Re[iw’z?] =0 (on I’) (5.90) 


has no solution and the non-homogeneous problem is 
soluble only if the following three conditions are satisfied: 


fU°Tods+ffU°xds =0 (j =1,2,3), (5.91) 
L S 


where U® are displacement fields corresponding to the 
linearly independent solutions of the adjoint homogeneous 
problem 


-w + Aw + Bw=0 (in &), 
Re[iwz'] =0 (on T). (5.92) 


We have now to consider two possibilities, namely: 
(1) all U® are trivial displacement fields and (2) at least 
one of them is non-trivial. In the first case the rela- 
tions (5.91) are reduced to the statical equilibrium con- 
ditions of a rigid body and, consequently, they represent 
a natural requirement which should always be satisfied 
by the field (X, T). In this case Problem E, always 
has a solution and, consequently, Problem E also always 
has a solution. In the second case Problem E, not always 
has a solution and, consequently, Problem E can also 
have no solution for a given field (X, T). 
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In the case of a doubly-connected domain (a convex 
shell with two openings) m = 1 and n = 0. In view of 
Theorem 4.6 in this case the homogeneous boundary 
value Problem E* either has no non-zero solution (l = 0) 
or has one linearly independent solution (l= 1). In the 
first case a solution of the non-homogeneous Problem E, 
always exists and is determined uniquely. Consequently, 
Problem E also has a solution for an arbitrary field (X, T). 
In the second case (l= 1) the non-homogeneous Prob- 
lem E, has a solution only if the following conditions are 
satisfied: 


i UXds T UT yds = 0, (5.93) 


where U is the displacement field corresponding to the- 
solution of the adjoint homogeneous problem (5.92) which 
in the case under consideration has one non-zero solu- 
tion. It is possible that the field U is trivial. Then the 
condition (5.93) is, obviously, satisfied as one of the 
equilibrium conditions of a rigid body. If the field U 
is non-trivial the given field (X,T) should be subject 
to the additional condition (5.93). This means that in 
this case Problem E has no solution for an arbitrary 
field (X, T). 

We now proceed to the case of an arbitrary multiply- 
connected domain (m > 1). In this case the index of 
Problem E, is n = 2(m—1) and is greater than m—1; 
hence in view of Theorem 4.10 the non-homogeneous 
problem is always soluble. Consequently, Problem E has 
a solution for an arbitrary field (X, T). 

Thus, we have obtained the following results: 

For a convex shell with more than two openings Prob- 
lem E has a solution for an arbitrarily given field (X, T). 
For a convex shell with one or two openings, Problem E 
in general has no solution for an arbitrary field (X,T). 
Nevertheless, for some shapes of shells and openings and 
some configurations of the latter, Problem E can possess 
a solution for an arbitrary field (X,T). 
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In general, cases of insolubility of Problem E are 
encountered much more seldom than the cases of solubility. 

The method of modifying the load (X,T) by adding 
a potential field X which has been proposed in this sub- 
section may be called the method of potential loading, and X 
the adjusting potential load. 


5.9. We shall now make a few remarks on the con- 
ditions of uniqueness of the solution of Problem E. It is 
evident that it is possible to indicate many such con- 
ditions. It should be borne in mind however that it is 
not expedient to impose strong restrictions on the choice 
of the adjusting potential field X. This problem should 
be solved from the point of view of practical expediency. 
In solving a definite problem the field X should be con- 
structed by most simple and well-known devices; it is 
very important that possibilities of an actual loading of 
the shell by the additional forces X should be taken into 
account. At the same time fulfilment of the stabilility 
conditions of the shell should be ensured. It is necessary 
that the total load always be considerably smaller than 
the critical load resulting in the loss of stability of the 
shell. 

We now indicate however two general methods of 
constructing the field X One of them consists in the 
determination in accordance with a given boundary 
value of the potential V, of a potential field X for which 
the integral 


J = ff p¥as, (5.94) 
S 


is minimum. Here p is a positive weight function. 
In view of the formula (5.10) we have 


J = f f pX’as = f f (Kp V? +4 pRK?R®V.VV;V)dS, (5.95) 
S S 


where 
h? = °l. (5.96) 
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In the coordinate system consisting of the curvature lines 


1 1 
if 2 — 12 — p2 — 
h RE,’ h BE’ h h 0. (5.97) 
The Euler differential equation corresponding to the 
stated problem is 


2 
EV) = Voh” V; V)— 4V =0, ọ= m . (5.98) 


This is an equation of elliptic type (in the case of a surface 
of positive curvature). Hence, we infer that in view of 
the inequality p > 0 the Dirichlet problem for this equa- 
tion always has a unique solution. The limiting values 


of the unknown potential V = és which are to be calcu- 


lated in accordance with the formula (5.84), have the 
following form in the case of a multiply-connected domain 
(for instance for m > 1): 


y = Vo +6V, + wee + Cym—3 V 3m—3 , (5.99) 


where Vo, V,,...; Vsm_3 are definite lineraly independent 
functions depending only on the given field (X, T), 
and ¢,,..-,¢3m—-3 are arbitrary real constants. The for- 
mula (5.99) is obtained if it is taken into account that 
the homogeneous boundary value Problem E, has 3m—3 
linearly independent solutions. But the arbitrary con- 
stants cy obviously are uniquely determined in the varia- 
tional problem under consideration. Thus, the uniqueness 
of the solution of Problem E is always ensured. 

The above method enabling us to determine uniquely 
the potential field X has the merit that this procedure 
ensures in a sense the minimum of the additional potential 
load resulting in the modified membrane field (X+ X, T). 
Knowing this field we may draw conclusions concerning 
the degree and nature of deviation of the given field of 
external loads (X,7T) from the totality of membrane 
loads. For a characteristic of this deviation we may take 
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a number equal to the minimum of the integral (5.94) 
(for instance with the weight p = 1); it is evident that 
this number is uniquely determined by the given 
field (X, T). If this number turns out to be sufficiently 
small in comparison with the value of the integral for 
the given load X, the last fact may be considered as 
a criterion of practical applicability of the membrane 
theory to the computation of the shell under the prescribed. 
load (X, T). 

Unfortunately, the practical efficiency of the above 
method is limited by the fact that, first, it is necessary 
to determine the limiting values of the unknown po- 
tential V, by solving the boundary value problem (5.82) 
and, second, it is necessary to solve the Dirichlet 
boundary value problem for a fairly complicated equa- 
tion (5.98). Nevertheless, it should be indicated that in 
many practically important cases the above problems- 
especially the last one, can be solved easily by an appli- 
cation to the corresponding variational problem of, for 
instance, direct methods. If the middle surface of the 
shell is a convex surface of the second degree the prob- 
lem (5.82) is reduced to the Riemann-Hilbert problem 
for analytic functions, which in many cases can explicitly 
be solved, [60a]. 

In practical problems the continuation of the function Z, 
can be carried out in the following way. Let us fix a nar- 
row boundary strip S’ of the shell and let us continuously 
continue the function Z, from the boundary inside the 
surface so that Z,=0 outside the boundary strip S’. 
Such a continuation is always possible if the boundary 
and the boundary values of Z, are sufficiently smooth; 
it is also possible to ensure inside the shell an arbitrarily 
large degree of smoothness of the function Z,, [44a], [54]. 
Such being the case, the whole additional load will be 
applied in the vicinity of the boundaries of the shell 
resulting in general in a considerable distortion of the 
stress distribution near the boundary; far from the 
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boundaries however the deviation usually does not exceed 
the admissible error. It should be noted that the above 
assertions are confirmed by results of engineering practice. 
Computations of most engineering structures are per- 
formed in accordance, with the membrane theory and, 
if necessary, the results are amended in accordance with 
the so-called edge effect [50]. In our case to this effect 
the force field Tù = Z)Rqw corresponds, acting on a nar- 
row boundary strip (in connection with this problem see 
also [74]). 

5.10. The essence of the method of adjusting loads 
consists in the fact that it permits to introduce into 
a given distribution of external loads an alteration 
which leads to a new distribution compatible with the 
state (T). In §5.7 we found that this can be achieved 
almost always by introducing an additional potential 
load. It is evident, however, that this is not the only 
method of solution of the above problem. In this and in 
the following sections we shall indicate other methods, 
making it possible to attain the same goal in somewhat 
different ways. 

The formula (2.20) indicates that the field X depends 
not only on statical quantities e.g. body and surface 
forces, but also on quantities characterizing geometrical 
mechanical and physical properties of the shell e.g. the 
mean and principal curvatures H and K, of the middle 
surface, thickness and density of the material which, 
obviously, enter the integral term of the right-hand side 
of the relations (2.20). Suitably modifying these charac- 
teristics, in many cases we can achieve that the external 
load (X,T) is membrane. To this end a modification 
of the shape of the upper and lower surfaces, and sometimes 
also of the middle surface, is required as well as introducing 
a shell of variable density. These circumstances, however, 
cannot create a serious obstacle for an application of the 
above indicated method, since our theory with no alter- 
nations can also be applied to shells of variable density and 
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variable thickness. This is actually a merit of the mem 
brane theory, when compared with the general bending 
theory of shells, that it is based on exact equilibrium con- 
ditions of the continuous medium and no hypotheses 
are employed in deriving these equations, except the 
fundamental laws of statics of a rigid body and the con- 
tinuity hypothesis of the material of the shell. Hence, 
our theory may be applied to an arbitrary continuous 
shell, no matter whether it is composed of a homogeneous 
or non-homogeneous material. 

It is also easy to modify the equations of the membrane 
theory in such a way that they apply also to shells of 
variable thickness. Let z = h(x, y) and z=h-(a#,y) be 
the equations of the upper and lower surfaces of the 
shell. Assume that the shape of these surfaces differs 
insignificantly from that of the middle surface. In other 
words we assume that the first derivatives of the func- 
tions A+ and h with respect to the variables æ and y 
are so small that their squares and higher powers may be 
neglected. Under these conditions, repeating the method 
of derivation of the equation (2.19) of §2.3 for a shell 
bounded: by the surfaces z = ht(æ, y) and z = h (æ, y) 
we arrive at an equation differing from the previous one 
only in that the free term has the form 


ht 
U/C p—1/2 4/8 
x-y Sr Vore] y rae, (5.100) 


where P+ and P- are forces applied to the upper and 
lower surfaces of the shell, respectively, F is the body 
force, //g*/a and yga are the values of 1—2Hz+ Kez? for 
2=h*+ and z = h`, respectively. If the shell is sufficiently 
thin we may set 


X= P+—p-+ f Fae. (5.100a) 
Finally, if the body force is the force of gravity we have 
X=P+—P-+y, y=(ht++h-)oe, (5.100b) 
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where y is the weight of the shell per unit area, ọ the 
density of the material of the shell and g the acceleration 
due to gravity. 

The quantities y, ọ and h++h~ are sometimes not 
prescribed; it is expedient in some cases to regard them 
as unknowns and to determine them by subjecting the 
external load (X, T) to the condition of the membrane 
state. This sometimes leads not only to a membrane state, 
but, for a special law of distribution of the surface forces P+ 
and P~, it is possible to ensure existence of a definite 
particular form of distribution of the force field inside 
the shell, [84]. 

Consider now the following problem: 

Problem E. Let (X,T) be a given field of external loads. 
Let e be a field of directions on S, where |e] = 1. This field 
is, in general, not constant. It is required to find a scalar 


field Z on S, such that the field of external loads (x, T) 


* 
where X =X+Ze statisfies the conditions of the mem- 
brane state f 


ff Xuds+ [TUds =0, (5.101) 
S L 


where U is an arbitrary displacement field on S. 

To solve this problem let us construct the complete 
system (with respect to S) of displacement fields Uj (î = 
=0,1,...) which are subject to the following conditions: 


ff ULURds =ò; (U=eUf).  (5.101a) 
S 


Such a system can be constructed in the following way: 
According to the formulae (5.41) and (5.51) the displace- 
ment field can be expressed by the formula 


n 


Kya 





ad pein 
U = Re E 2K *Un,+ aly aK* o} , (5.102) 
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where U is an arbitrary solution (continuous in G+T’) 


of the equation P 
ĉ&U +BU =0. (5.102a) 


Let us now construct a system of solutions U; (i = 1, 2, ...) 
complete with respect to the domain G of the equation 
(5.102a). A method of construction of such a system was 
indicated in Ch. ITT (§15). Substituting U; into the for- 
mula (5.102) we obtain a definite complete infinite system 
of displacement fields U; (2 =1, 2,...). It is evident 
that now the condition (5.101) is equivalent to the infinite 
system of relations 


f{[xu,ds+ [TUd@s=0 (¢=1,2,...).  (5.102b) 
S L 


Substituting X =X+ Ze we obtain 
f[Z02=b; (6=1,2,..5 Ue=eU), (5,1020) 
S 


where 
bi = — f| | XU,48— f TU;ds (i=1,2,...). (5.1024) 
S L 


Evidently, the numbers b; are known, since by hypothesis 
the load (X,T) is prescribed. Thus, the determination 


of the scalar field Ž has been reduced to a special problem 
of the theory of moments (5.102c). In order to find the 
solution of this problem it is expedient to subject the 
choice of the complete system of fields U; to some special 
conditions. 

It is possible that there exist linearly independent 
displacement fields Uj,..., Uf which are orthogonal to 
the field e, i.e. 


eU; = =1,2,...,h). (5.102e) 
For example, if e is a constant field the relations (5.102e) 


are satisfied by three linearly independent trivial bending 
fields. It can be proved that, in the general case, the 
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number k of solutions of the problem (5.102e) does not 
exceed 3. It may, in particular, happen that k = 0. Let 
us now choose the complete system of fields Uf so that 
the first k fields U?,..., Uf are linearly independent 
solutions of the problem (5.102e), if such exist. The 
remaining fields Uf,1, Uř+2, ... can be subject to the con- 
ditions (5.101a). This can always be achieved if we apply 
to the functions eUf = 9; (j = K+1,k+2, ...) the Schmidt 
orthogonalization procedure (these functions are linearly 
independent; otherwise the sequence of fields UF (j = 
= 1,2,...) would contain linearly dependent elements). 
Under these conditions the system of relations (5.102c) is 
obviously equivalent to the following system: 


ff xusas+[TUfds=0 (j=1,...,h), (5.1028) 
S L 


Sf Žpas =b*¥ (j=k+1,k+2,..),  (5.102g) 
S 
where 
b? = — ff XU}žds— f ToUžds.  (5.102h) 
S L 


It is evident that a formal solution of the system of 
relations (5.102g) is given by the series 


Ž= Y biy;+ĉ, (5.102i) 


where Z is an arbitrary function of position on the surface, 
which is orthogonal to the system of functions g3: (Z, gı) =9 
(j =1,2,...). We still have to prove that this series is 
convergent (it is sufficient to establish its convergence 
in a Di», p > 2). We shall assume that this is true and 
we shall not investigate the conditions of convergence. 

Thus we have obtained the following result: 

Problem F is soluble if and only if the given load (X,T) 
satisfies the conditions (5.102f). Under these conditions 
the problem has solutions given by the formula (5.102i). 
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In particular, if the field of directions e is such that 
the problem (5.102e) has no solution, i.e. there exists no 
displacement field orthogonal ta the field of directions e, 
in this case Problem F is always soluble (it would be in- 
teresting to indicate examples of occurrence of this case). 

We now apply the above results to the case when 
the field e is the field of vertical directions and the un- 


known scalar field Z is equal to the weight of the shell 
y = (h*++h-) og. In this case k = 3 and the relation (5.102f) 
constitutes a part of the equilibrium conditions for an 
absolutely rigid body. 

Thus we have obtained the following result: 

If on the surface S a field of load (X,T) is given 
satisfying the conditions (5.102f) where k=3, and 
Uf, UZ, Uř are linearly independent trivial displacement 
fields orthogonal to the field of vertical directions, then 
the shell is a membrane if its weight is given by the for- 
mula 


y =(h*+h)eg = X bt9;+%  (5.102)) 
j=4 


(p; = eU;), 


where the function Z is orthogonal to the system g; and 
should so be chosen that y > 0. If it is impossible to 
satisfy the condition y > 0, this means that it is impossible 
to achieve the membrane state of the shell by changing 
its weight. 

We note that an analogous problem of ensuring the 
membrane state of a shell by an appropriate choice of 
its weight was considered before by other authors for 
various particular cases [84]. 

5.11. In the preceding sections we indicated ways of 
solving our problem by introducing a definite modification 
of the field of surface forces X, regarding the contour 
forces T as completely prescribed in accordance with an 
arbitrary law. In this section we consider cases when 
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the problem can be solved by means of a partial assignment 
of the distribution of the contour forces T on the boundary. 
Assuming that the field X is given in accordance with 
an arbitrary law, we shall prescribe at every point of the 
contour only one component of the force T; the second 
will then be determined by the condition that the field 
(X,T) constitutes a state (T). 

Let t be a tangential direction at a boundary point of 
the surface (|t| = 1) forming with the principal normal I 
an angle p. Denoting the projection of the force T on t 
by Ta consider the boundary condition 


Ta = Nicos + Hsing =f (on L), (5.103) 


where f is a given function of position on the contour L; 
in what follows we assume that (1) 9 € C,(Z), (2) f € C(L), 
0<»<i, and the contour L consists of a finite number 


of smooth contours of the class Ch. Making use of the 
formula (5.19) we can write condition (5.103) in the form 


Re wor 4 =g (on L), (5.104) 


where 





i | f (5.105) 


Z 
= = = Re — 
ya! 2yK F dt’ 
t’ is the direction tangential to S and conjugate with 


respect to t, ie. txt =n. The derivation of the rela- 
tion (5.104) offers no difficulties if we remember that 








ta = Capt’? (a =1,2), (5.106) 

— dz dz] Zya,, [de dz 
Tw = —VaRe|w'(z — — Re . (5.107 
w= —V | Cie a 2VK a A EN 


Thus, the boundary condition (5.103) leads to the ge- 
neralized Riemann—Hilbert problem of the form (5.104). 
Such problems were already dealt with in the preceding 
chapter in connection with some geometric problems 
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(Ch. V, §10). Hence, we shall not deal with details of 
proof here; we shall only reproduce, with necessary addi- 
tions, some results obtained previously. 

We assume that the direction t belongs to the class l 
(Ch. V, §10.5). Then the index of the problem (5.104) is 
given by 

n = 2(m—1). (5.108) 
Therefore, in the case of a convex shell with one opening 
(m = 0) n = —2, and by Theorem 4.12 the homogeneous 
problem has no solution, and the non-homogeneous prob- 
lem is soluble only if the following three conditions are 
satisfied: 


f juPas+ff U"xXdS =0 (j =1,2,3), (5.109) 
L S 


where ui? are the projections of the field U on t, and 


the fields U® (j =1,2,3) are solutions of the adjoint 
homogeneous kinematic problem 


uy=0 (on D). (5.110) 


Two cases can occur, namely: (1) all fields U” are 
trivial and (2) at least one field is not trivial. In the first 
case the relations (5.109) are the equilibrium conditions 
of statics of a rigid body. Consequently, in this case the 
boundary value problem always has a solution. In the 
second case it is evident that the problem is not always 
soluble. For a convex shell with two openings (m = 1) 
n = 0 and by Theorem 4.6 two cases may occur, namely 
(1) either the non-homogeneous problem (5.104) is always 
soluble and the corresponding homogeneous problem has 
no non-trivial solution, or (2) the homogeneous problem 
has one solution and the non-homogeneous problem is 
soluble only if the following conditions are satisfied: 


f fuds+ffUXas =o, (5.111) 
L S 


where U is a (non-trivial) solution of the problem (5.110). 
We should distinguish the case when U is trivial. Then 
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the relation (5.111) is identical with one of the equilibrium 
conditions of the statics of a rigid body and consequently, 
the problem always has a solution. ` 

Finally, in the case m>1 the index of the problem 
n = 2(m—1) is greater then m—1 and by Theorem 4.10 
the non-homogeneous problem (5.104) always has a solu- 
tion and the corresponding homogeneous problem has 
exactly 3m—3 linearly independent solutions. Conse- 
quently, the force field has the form 


38m—3 


To = Th + > Fy - (5.112) 


k=1 


The arbitrary constants ¢, can be determined by means 
of additional conditions of the point type, prescribing 
the forces Ta at k interior points M, ..., Mp and at k’ 
boundary points Mj,...,. My. The following conditions 
should be satisfied: (1) 2k+k’ = 2n+1—m and (2) on 
each of the m arbitrarily chosen boundary contours an 
odd number of the fixed points Mj should lie; apart 
from these conditions these points are arbitrary. At the 
interior points M; we can arbitrarily fix both components 
of the vector force Ty and at the boundary points Mj we 
can arbitrarily fix only the component Tq), since the 
second component Tay is, by the conditions of the prob- 
lem, given beforehand. 

We note that under the above additional conditions 
the boundary value problem (5.104) is correct if m > 1, 
i.e. in the case of convex shells with more than two open- 
ings. For shells with one or two openings the problem in 
general is incorrect. 

5.12. It is now natural to formulate the problem of 
the possibility of establishing boundary conditions of 
the form (5.104) in practice. We shall now indicate 
some definite devices making it possible to establish 
such conditions. To this end we consider the bush con- 
straints bonds dealt with in the preceding chapter. 
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Let there be rigid or elastic bodies (bushes) inserted 
into the openings and slits; they are bounded by conical 
surfaces which tightly fit the sides of the shell. As before 
let us denote the surfaces of these bodies by 2. If the 
surfaces 2 are ideally smooth the reaction forces will 
evidently be directed along the normal to X. Consequently, 
along the boundary of the surface S the following con- 
dition is satisfied: 

Hı = Thlsg=0 (on L). (5.113) 


In the case of a sufficiently thin shell it can be assumed 
that the reaction forces are constant along every generator 
of the surface 2. It is then obvious that the moments 
of the reaction forces, as well as the tangential and shear 
forces vanish. 

Another example of the occurrence of the boundary 
condition (5.113) is obtained if we subject the lateral 
surfaces of the shell to a hydrostatic of hydrodynamic 
pressure. If it is assumed that the lateral surfaces are 
ideally smooth and the fluid perfect, the pressure will 
be directed perpendicularly to the lateral surfaces and, 
consequently, the tangential forces will vanish, i.e. the 
boundary condition (5.113) occurs. It should be noted 
that the value of the pressure in this problem is not 
assumed to be known. The pressure is determined as 
a consequence of the solution of the boundary value 
problem (5.113), which in the presence of a surface load is 
reduced to the generalized Riemann—Hilbert problem of 
the form a 

ðw —Aw— Bw =F (in @), 


Re wok n =0 (on T). (5.114) 


If the shell is subject to a potential field of surface forces 
we have the homogeneous problem 


ôw —Aw— Bo =0 (in @), 


Re [iwe a Z| =0 (onT). (5.115) 
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In the case of a simply-connected domain the results 
of the preceding section imply that this homogeneous 
problem has only a trivial solution and the force field is 
determined by the formula (5.75). 

It is now easy to elucidate the way in which the following 
boundary condition is set up on an edge of the shell: 


Ni = Thl =f . (5.116) 


Let us imagine that a hollow bush of conical shape 
has been inserted into one of the openings of the shell; 
on the interior surface of the bush there act normal forces 
constant along each of the generators. Then the moments 
and shear forces corresponding to these forces obviously 
vanish. Consequently, along the middle line of the interior 
surface of the cone a force of the form (5.116) acts. We 
now assume that the surface X is rough. Then the normal 
force N; acting on the interior surface of the cone is 
entirely taken up by the lateral surface of the shell, and 
the tangential force vanishing on the interior surface of 
the cone because of the roughness of its exterior surface, 
will not in general be equal to the tangential force on 
the lateral surface of the shell. Hence, on the boundary 
of the shell only one condition of the form (5.116) is given. 
The tangential force H,, appearing because of the rough- 
ness of the surface X, is determined by the condition 
that the membrane state of stress is set up in the shell, 
and it is compatible with the condition (5.116). 

An investigation of the boundary condition of the 
general form (5.103), when instead of the normal force or 
tangential force at every point of the contour we are 
given a force in an inclined direction t, is also of importance 
for the examination of the stability of solutions of boundary 
value problems with conditions of the form (5.113) or 
(5.116). The point is that in view of the non-ideal smooth- 
ness of the contact surfaces Z or some other causes, it 
is in practice very difficult to establish exactly the value 
of the normal or tangential force. In fact, in practice the 
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force is always given in an inclined direction. It is there- 
fore of importance to find the influence on the solution 
of the problem with the boundary condition of the form 
(5.103) of a small error in the value of the angle ọ. If it 
is found that for a small variation of this angle the 
solution of the problem undergoes a variation of the 
same order, then it means that the problem is stable 
with respect to a variation of the angle of inclination of 
the direction t. 

In other words, an investigation of general boundary 
value problem (5.103) enables us to determine the nature 
of correctness of the problems (5.113) and (5.116). Hence, 
an investigation of these problems has not only a theo- 
retical but also a practical value (see Ch. 5, §10.5). 


5.13. In the preceding sections we indicated various 
conditions ensuring the applicability of the membrane 
theory to the computation of convex shells loaded by 
forces of the form (X, T). These conditions impose certain 
restrictions on the character of the distribution of the 
external loads. For closed convex shells these restrictions 
consist in the familiar equilibrium conditions of an abso- 
lutely rigid body and, consequently, are entirely natural. 
However, in the case of shells with openings these con- 
ditions are of a more complicated form. They essentially 
narrow the class of admissible loads and, moreover, are 
difficult to realize in practice. Nevertheless, the membrane 
theory is extensively employed in computations of shells 
encountered in engineering structures and its results give 
satisfactory practical answers. In many cases it may be 
applied even if it is known beforehand that the external 
load certainly does not satisfy the conditions of the 
membrane state. This means that some deviations from 
the exact fulfilment of the conditions of the membrane 
state are admissible in practice. In this connection natu- 
tally the following problem arises: to find conditions 
enabling us to determine bounds of practical applicability 
of the membrane theory of shells. 


640 GENERALIZED ANALYTIC FUNCTIONS 


It is obvious that if a load (X,T) is membrane, i.e 
if it satisfies the condition 


ff xuas+fTUuUds =o. (5.117) 
S L 


where U is an arbitrary displacement field, then all 
loads close to it (in a certain sense) may in practice also 
be regarded as membrane. Now the problem is to give 
a more precise mathematical statement of the definition 
of the concept of closeness of two loads (X, T) and (Xo To). 
At first sight it may seem most natural to define closeness 
of two fields of external loads pointwise, i.e. to regard 
two loads e- close if at all points M of the surface 8 and 
its boundary L the following inequalities are satisfied: 


|X(M)—X(M)|<e (on 8), 
\T(M)—T(M)|<e (on D). 


It can however easily be verified that this concept of 
closeness does not in fact essentially suit the physical 
nature of the phenomenon and, moreover, it represents 
too strong a restriction on the practical applicability of 
the membrane theory. In this respect it is more expedient 
to introduce the concept of «- closeness by means of the 
integral metric 


|(X, T)— (Xo, To)ll 


= { ff \x—x,pas+ f\r—Tepas}* < e. 
S L 


We therefore introduce the following Hilbert space: 

Let & be the set of pairs (X, T) satisfying the following 
conditions: (1) X is a vector field given on the surface Ñ, 
(2) T is a vector field given on L and satisfying the con- 
dition 


nT=0 (along L), (5.118) 


MEMBRANE THEORY OF SHELLS 641 


and 
(3) x, MH= {Sf Xas f Teas}? < co. (5.119) 
S L 


The non-negative number |(X,T)| will be called the 
norm of the element (X, T). 

We define in XR the operations of multiplication by 
a real constant c, addition, subtraction and scalar multi- 
plication by means of the formulae 


e(X, T) = (eX, cT), (5.120) 
(X T) +(X, T) = (X +X; T1472), (5.121) 


(h, ha) = | {X,X,aS+ [T,T,ds (hy = (Xi, Tò), (5.122) 
L 


Hence, R is converted into a Hilbert space. 

Let U be a displacement field on the surface S. Then 
the pair (U, U,) where U, is the tangential component 
of the field U, i.e. 


U, = U—(nU)n, (5.123) 


is evidently an element of œX, and the set of such elements 
constitutes a subspace of the space R, which hereafter 
will be denoted by “Ry. Let R, be the orthogonal com- 
plement of R, to the entire space X. The condition of 
orthogonality of R, and X, is given by the relation (5.117). 
Consequently, all membrane external loadsi(X,T) are 
elements of the subspace R,. Denote now by d(X,T) the 
distance of the element (X, T) to the subspace R,. This 
number as we shall see below, is a certain characteristic 
of the degree of closeness of the stress field corresponding 
to the load (X, T) to the totality of the membrane states 
of stress. 

It is known from functional analysis that this number 
is equal to the length of the projection of the element 
(X, T) on the subspace Ro. It is now expedient to introduce 
in “Ry an orthogonal base. 


642 GENERALIZED ANALYTIC FUNCTIONS 


Constructing a complete system of displacement fields 
U; (i = 1,2,...) (see §5.10) and considering the pairs 


en = (Un, Uns) ’ (5.124) 


we have a complete sequence in ‘R,. We assume that it 
is normalized and orthogonal, i.e. 


(en:em) = f | UnUmdS + f UnsUmsd8 = bam. (6.125) 
P L 


This can always be achieved by an application of the 
Schmidt orthogonalization procedure. It can easily be 
verified that the sequence ep is an orthogonal base in ‘Rp. 
The condition (5.117) therefore is equivalent to the 
relations 


ci = (h, e) = | | XUadS+ f TU;ds =0 (5.126) 
S L 
(§=0,1,...5 h= (X, T)). 


Thus, the vanishing of all the Fourier coefficients c; 
of the load (X, T) with respect to the orthonormal base 
of the subspace R, is a necessary and sufficient con- 
dition for this load to be membrane. 

Nevertheless, it should be observed that in such a for- 
mulation this condition is hardly applicable in practice, 
since it is very difficult in definite problems to find to 
what extent the infinite system of relations (5.126) is 
satisfied. This difficulty arises especially in the cases 
when the load (X, T) is given graphically or in a tabular 
form. Hence, it is expedient to make an attempt to find 
another formulation of the above condition, which would 
be more suitable for practical applications. 

The condition (5.126) means that the element h = (X, T) 
of the space R belongs to the subspace R,. In the language 
of functional analysis this condition can be expressed by 
the following relation: 


d(X, T) = ||h—hy|| = 0, (5.127) 
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where fh, is an element of the subspace R,, closest to h. 
It is given by the relation 


hy =h— X ciei, c= (h, ei). (5.128) 


i=0 


Hence we easily obtain 


d(X, T) = ||h—hy || -yS È. (5.129) 
i=0 


In view of this formula the condition of the membrane 
state (5.127) acquires a more practical meaning. Essen- 
tially it means that the load (X,T) may in practice be 
regarded as membrane if the sum of the squares of its 
Fourier coefficients c; with respect to an orthogonal base 
of the subspace R, is sufficiently small. 

It should be observed that this condition can be used 
practically in computations of many particular shells. 
Such a case is for instance represented by a fairly wide 
class of shells described by convex surfaces of the second 
degree. In this case the problem is reduced to the Cauchy- 
Riemann system of equations and it is easy to construct 
the orthogonal base en in an explicit form. 

In the general case a practical determination of the 
number d(X,T) leads to considerable mathematical dif- 
ficulties. First of all it is evident that a difficulty arises 
in constructing the orthogonal base e; of the subspace Re. 
In practical problems, however, an exact value of the 
number d(X, T) is by no means required. It is sufficient 
to be able only to determine its upper bounds close to 
the exact value. For this we can make use of the following 
method which does not in fact require a construction 
of an orthogonal base. 

Let there be given a load h = (X, T) belonging to the 
sphere Xm:l||(X, T)|| < M. Let RM be the set of elements 
of the subspace R, belonging to Xy. Consider now an 
infinite sequence of linearly independent elements h; = 





43 


644 GENERALIZED ANALYTIC FUNCTIONS 


= (X;,7T;) (j =1,2,...) of the set RM which satisfy the 
following condition: every element of the set RM can be 
approximated to within > 0 by means of linear combi- 
nations of the form ¢,h,+...+¢nhn. 

Let us determine the number d, by the condition 





n 
dy = min ||h— Sexe |. (5.130) 
Ck k=1 
It is evident that this problem is reduced to the solution 
of the system 


(hy, fin) ee = (h, h;) (j=1,..., n). 
k=1 


Let us now prove that for any fixed positive «>0 there 
exists a number n, such that 


d Sdr sde. 


In fact, since the element h, closest to h = (X, T), of 
the subspace R, belongs to RM, a linear combination 
h = cih +... +Cnhn can be found which satisfies the 
condition ||h,—h’|| < e. 

Such being the case solving the system (5.130), we 
have for the element h, = ¢,h,+...+¢nhn 


d < dn = ||h— hell < h — R || < [A hll +R’ — Ball <de. 


This completes the proof. 

If in general a finite or infinite sequence of elements 
(X;, T;) is given which belong to the subspace R,, then 
evidently we have 


a(X, T) < dX, T) = min ||(X, T)—(X;, T)) |] . 


If it is not known beforehand whether the sequence 
(X;, T;) is dense in R, then, obviously, we cannot estimate 
the degree of closeness of d to d. It may however occur 
that d, is sufficiently small. Then the load (X, T) can be 
practically regarded as membrane. 
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In conclusion we observe that the smallness of the 
number d(X,T) can be ensured by equating to zero 
a number n of the first Fourier coefficients of the load 
(X, T), ie. 

G =.. =O = 0. (5.131) 


It should now be observed that it is by no means neces- 
sary in these relations that the displacement field U, 
satisfies the conditions (5.125). This remark makes easier 
a practical solution of the problem, since we do not have to 
apply an orthogonalization procedure. 

The fulfilment of the conditions (5.131) can, for instance, 
be ensured by loading the shell by concentrated forces 
at n prescribed points of the surface. It is also possible 
to indicate a number of practical ways of ensuring the 
fulfilment of the relation (5.131), [140]. 
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